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Preface

The subject of the present book is subdifferential calculus. The main source of
this branch of functional analysis is the theory of extremal problems. For a start,
we explicate the origin and statement of the principal problems of subdifferential
calculus. To this end, consider an abstract minimization problem formulated as
follows:

re X, f(x)—inf.

Here X is a vector space and f : X — R is a numeric function taking possibly infinite
values. In these circumstances, we are usually interested in the quantity inf f(x),
the value of the problem, and in a solution or an optimum plan of the problem (i.e.,
such an Z that f(Z) = inf (X)), if the latter exists. It is a rare occurrence to solve
an arbitrary problem explicitly, i.e. to exhibit the value of the problem and one of
its solutions. In this respect it becomes necessary to simplify the initial problem by
reducing it to somewhat more manageable modifications formulated with the details
of the structure of the objective function taken in due account. The conventional
hypothesis presumed in attempts at theoretically approaching the sought reduction

is as follows. Introducing an auxiliary function [, one considers the next problem:
re X, f(xr)—I(x)—inf.

Furthermore, the new problem is assumed to be as complicated as the initial prob-
lem provided that [ is a linear functional over X, i.e., an element of the algebraic
dual X#. In other words, in analysis of the minimization problem for f, we consider
as known the mapping f* : X# — R that is given by the relation

fr(0) == sup (I(z) — f(x)).

rxeX
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The f* thus introduced is called the Young-Fenchel transform of the function f.
Observe that the quantity — f*(0) presents the value of the initial extremal problem.

The above-described procedure reduces the problem that we are interested in
to that of change-of-variable in the Young-Fenchel transform, i.e., to calculation of
the aggregate (f o G), where G : Y — X is some operator acting from Y to X. We
emphasize that f* is a convex function of the variable [. The very circumstance by
itself prompts us to await the most complete results in the key case of convexity of
the initial function. Indeed, defining in this event the subdifferential of f at a point
Z, we can conclude as follows. A point Z is a solution to the initial minimization
problem if and only if the next Fermat optimality criterion holds:

0€df(z).

It is worth noting that the stated Fermat criterion is of little avail if we lack effective
tools for calculating the subdifferential 0f(Z). Putting it otherwise, we arrive at
the question of deriving rules for calculation of the subdifferential of a composite
mapping J(f o G)(g). Furthermore, the adequate understanding of G as a convex
mapping requires that some structure of an ordered vector space be present in X.
(For instance, the presentation of the sum of convex functions as composition of
a linear operator and a convex operator presumes the introduction into R? the
coordinatewise comparison of vectors.)

Thus, we are driven with necessity to studying operators that act in ordered
vector spaces. Among the problems encountered on the way indicated, the central
places are occupied by those of finding out explicit rules for calculation of the
Young-Fenchel transform or the subdifferential of a composite mapping. Solving
the problems constitutes the main topic of subdifferential calculus.

Now the case of convex operators, which is of profound import, appears so
thoroughly elaborated that one might speak of the completion of a definite stage of
the theory of subdifferentials.

Research of the present days is conducted mainly in the directions related
to finding appropriate local approximations to arbitrary not necessarily convex
operators. Most principal here is the technique based on the F. Clarke tangent
cone which was extended by R. T. Rockafellar to general mappings. However, the
stage of perfection is far from being obtained yet. It is worth nonetheless to mention
that key technical tricks in this direction lean heavily on subdifferentials of convex
mappings.



Preface ix

In this respect we confine the bulk of exposition to the convex case, leaving
the vast territory of nonsmooth analysis practically uncharted. The resulting gaps
transpire. A slight reassuring apology for us is a pile of excellent recent books and
surveys treating raw spots of nonsmooth analysis. The tool-kit of subdifferential
theory is quite full. It contains the principles of classical functional analysis, meth-
ods of convex analysis, methods of the theory of ordered vector spaces, measure
theory, etc.

Many problems of subdifferential theory and nonsmooth analysis were recently
solved on using nonstandard methods of mathematical analysis (in infinitesimal and
Boolean-valued versions). In writing the book, we bear in mind the intention of
(and the demand for) making new ideas and tools of the theory more available for
a wider readership. The limits of every book (this one inclusively) are too narrow for
leaving an ample room for self-contained and independent exposition of all needed
facts from the above-listed disciplines.

We therefore choose a compromising way of partial explanations. In their
selection we make use of our decade experience from lecture courses delivered in
Novosibirsk and Vladikavkaz (North Ossetian) State Universities.

One more point deserves straightforward clarification, namely, the word “ap-
plications” in the title of the book. Formally speaking, it encompasses many appli-
cations of subdifferential theory. To list a few, we mention the calculation of the
Young-Fenchel transform, justification of the Lagrange principle and derivation of
optimality criteria for vector optimization problems. However, much more is left
intact and the title to a greater extent reflects our initial intentions and fantasies
as well as a challenge to further research.

The first Russian edition of this book appeared in 1987 under the title “Sub-
differential Calculus” soon after L. V. Kantorovich and G. P. Akilov passed away.
To the memory of the outstanding scholars who taught us functional analysis we
dedicate this book with eternal gratitude.

A. G. Kusraev
S. S. Kutateladze



Chapter 1

Convex Correspondences and Operators

The concept of convexity is among those most important for contemporary func-
tional analysis. It is hardly puzzling because the fundamental notion of the indi-
cated discipline, that of continuous linear functional, is inseparable from convexity.
Indeed, the presence of such a nonzero functional is ensured if and only if the
space under consideration contains nonempty open convex sets other than the en-
tire space.

Convex sets appear in many ways and sustain numerous transformations with-
out loosing their defining property. Among the most typical should be ranked the
operation of intersection and various instances of set transformations by means of
affine mappings. Specific properties are characteristic of convex sets lying in the
product of vector spaces. Such sets are referred to as convex correspondences. All
linear operators are particular instances of convex correspondences. The impor-
tance of convex correspondences increased notably in the last decades due to their
interpretation as models of production.

Among convex correspondences located in the product of a vector space and an
ordered vector space, a rather especial role is played by the epigraphs of mappings.
Such a mapping, a function with convex epigraph, is called a convex operator.
Among convex operators, positive homogeneous ones are distinguished, entitled
sublinear operators and presenting the least class of correspondences that includes
all linear operators and is closed under the taking of pointwise suprema. Some
formal justification and even exact statement of the preceding claim require the
specification of assumptions on the ordered vector spaces under consideration. It is
worth stressing that all the concepts of convex analysis are tightly interwoven with
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various constructions of the theory of ordered vector spaces. Furthermore, the
central place is occupied by the most qualified spaces, Kantorovich spaces or K-
spaces for short, which are vector lattices whose every above-bounded subset has
a least upper bound. The immanent interrelation between K-spaces and convexity
is one of the most important themes of the present chapter. An ample space is
also allotted to describing in detail the technique of constructing convex operators,
correspondences and sets from the already-given ingredients. An attractive feature
of convexity theory is an opportunity to provide various convenient descriptions
for one and the same class of objects. The general study of convex classes of
convex objects constitutes a specific direction of research, global convex analysis,
which falls beyond the limits of the present book. Here we restrict ourselves to
discussing the simplest methods and necessary constructions that are connected
with the introduction of the Minkowski duality and related algebraic systems of
convex objects.

1.1. Convex Sets

This section is devoted to the basic algebraic notions and constructions con-
nected with convexity in real vector spaces.

1.1.1. Fix a set I' C R?. A subset C of a vector space X is called a I'-set if
with any two elements x,y € C' it contains each linear combination ax+ By with the
coefficients determined by the pair («, 3) € I'. The family of all I'-sets in a vector
space X is denoted by Zp(X). Hence C' € & (X) if and only if for every (o, ) € T
the inclusion holds aC' + SC C C (here and henceforth aC := {ax : x € C'} and
C+D:={x+y:ze€C,yec D}). We now list some simple properties of I'-sets.

(1) The intersection of each family of I'-sets in a vector space is a I'-set.

(2) The union of every upward-filtered family of I'-sets in a vector space is
a I'-set.

< Let & € Zp(X) be some family of I'-sets. Put D := U&. Take z,y € D
and (a, ) € I'. By the definition of D there are x € A and y € B for suitable A
and B of &. By assumption there is a subset C' € & such that A C C' and B C C.
Consequently, the elements x and y belong to C. Since C' is a I'-set it follows that
ar+pyeCCD. >

(3) Assume that for every index { € Z a vector space X¢ and a set C¢ C X¢
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are given. Put C := [[.cz C¢ and X := []ccz X¢. Then C € Pr(X) if and only if
Ce € Pr(Xe) for all § € E.

< Take z,y € C and (o, 3) € I. As it is easily seen, az + Sy € C means that
aze + Bye € Cg, for all £ € Z, whence the claim follows immediately. >

(4) If C and D are I'-sets in a vector space and A € R, then the sets \C' and
C + D are I'-sets too.

1.1.2. We now introduce the main types of I'-sets used in the sequel.
(1) If T := R? then nonempty [-sets in X are vector subspaces of X.

(2) Let T := {(a, 3) € R? : a+ = 1}. Then nonempty I'-sets are called affine
subspaces, affine varieties, or flats. If Xy is a subspace of X and x € X then the
translation « + X := {x} + Xy is an affine subspace parallel to Xy. Conversely,
every affine subspace L defines the unique subspace L —x := L+ (—x), where x € L,
from which is obtained by a suitable translation.

(3) If T := R* xR*", then nonempty I-sets are called cones or, more precisely,
convex cones. In other words, a nonempty subset K C X is said to be a cone if
K+K C K and aK C K for all « € RT. (Here and henceforth RT :=t € R: ¢ > 0.)

(4) Take T := {(a,0) € R? : |a| < 1}. The corresponding T'-sets are called
balanced or equilibrated.

(5) Let T := {(o,8) € R2 : @« > 0,8 > 0,a + 3 = 1}. In this case I'-sets
are called convez. Clearly, linear subspaces and flats are convex. As it might be
expected, (convex!) cones are included into the class of convex sets.

(6) T :={(a,f) ER? : 2 >0,8>0,a+ 3 < 1}, then a nonempty I'-set is
called a conic segment or slice. A set is a conic segment if and only if it is convex
and contains zero.

(7) Let T := {(a, ) € R? : |a| + |B] < 1}. A nonempty [-set in this case is
called absolutely convexr. An absolutely convex set is both convex and balanced.

(8) If T := {(—1,0)}, then I'-sets are said to be symmetric. The symmetry of
a set M obviously means that M = —M. Subspaces and absolutely convex sets are

symmetric.

1.1.3. Let Z(X) := Z5(X) be the set of all subsets of X. For every M €
Z(X) put
Hp(M) == {C € 2r(X):C D> M}.
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By 1.1.1(1) Hr(M) is a I'-set. It is called the I'-hull of a set M. Therefore, the I'-
hull of an arbitrary set M is the smallest (by inclusion) I'-set containing M. Denote
by Hrp the mapping M — Hp(M), where M € Z(X). We now list some useful
properties of this mapping.

(1) The mapping Hry is isotonic, i.e. for all A,B € Z(X) it follows from
A C B that H[‘(A) C H[‘(B)

(2) The mapping Hy is idempotent; i.e. Hp o Hp = Hp.

(3) The set Zr(X) coincides with the image as well as with the set of fixed
points of the mapping Hr, i.e.

C € Pp(X) — Hr(C) = C « (3M € 2(X))C = Hp(M).

(4) For every M € #(X) the Motzkin formula holds
Hy (M) = | J{Hr(Mo) : My € Pn(M)},

where Pg, (M) is the set of all finite subsets of M.

< Let A denote the right-hand side of the Motzkin formula. The inclusion
Hr (M) D Ais a direct consequence of (1). To prove the reverse inclusion it suffices
to show that A is a I'-set, since M C A undoubtedly. However, it is seen from
the formula Hy (M) U Hp (M) C Hp(My U Ms) that the family {Hp (M) : My €
Pn (M)} is filtered upwards by inclusion. By 1.1.1(2) A € Zp(X). >

(5) The set P (X), ordered by inclusion, is an (order) complete lattice. More-
over, for an arbitrary family of I'-sets in X infimum is intersection and supremum
coincides with the I'-hull of the union of the family.

It should be observed that for different I' and I the suprema in the lattices
Pr(X), and Zp/(X), may differ considerably.

1.1.4. For various classes of I'-sets appropriate names and notations are
adopted and, which is by far more important, there are special formulas for the
calculation of the corresponding I'-hulls. The Motzkin formula makes it clear that
for the description of an arbitrary I'-hull it suffices to find explicit expressions only
for the I'-hulls of finite sets. We now examine how the latter problem is solved
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for the specific I'’s in 1.1.2. To avoid writting [ out repeatedly we agree that in
1.1.4 (k) and in 1.1.2 (k) the same I is meant. Take M C X and z4,...,z, € X.

(1) The set lin(M) := Hp (M) is called the linear span (hull) of M. The linear
span of a finite set can be described as

lin({zy,...,2,}) = {Z)\kxk Al,...,AnGR}.

For the convenience we put lin(@) := @. Similar agreements are often omitted in
what follows.

(2) The set aff(M) := Hp(M) is said to be the affine hull of M. Obviously
aff (M) — x = lin(M — z) for any x € M. In particular, if 0 € M, then aff(M) =
lin(M). The affine hull of an arbitrary finite set looks like

aﬂ’({xl,.. iL’n} {Zkkzk )\kER AL+ - +>\n:1}.

k=1
The set aff ({z,y}) is called the straight line passing through the points = and y.
(3) The set cone(M) := Hp (M) is called the conic hull of M. Note that
aff(cone(M)) = lin(cone(M)) = cone(M) — cone(M).

This formula shows that if K is a cone, then K — K is the smallest subspace
containing K. For a cone K there also exists the largest subspace contained in K,
namely, K N (—K). The conic hull of a finite set can be calculated by

cone({xy,...,xp}) = {Z)\kxk Al,...,)\neR+}.

The conic hull of a singleton {z} for x # 0 is called the ray with vertex zero, directed
to x or issuing from 0 and parallel to x.

(4) The set bal(M) := Hr (M) is the balanced hull of M. Obviously
bal(M) = | J{AM : [A| < 1}.

(5) The set co(M) := Hr(M) is said to be the convex hull of M. The convex
hull of a two-point set {z, y} with x # y is called the line segment with the endpoints
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x and y. Hence, a set M is convex if and only if it contains the whole line segment
with any endpoints in M. The convex hull of a finite set is alternatively described
by the formula

CO({ZCl,.. iL‘n} {Zkkxk )\kGR AL+ +)\n:1}-

k=1

(6) The set sco(M) := Hp(M) does not bear a special name. The operation
sco can be expressed through co by the formula sco(M) = co(M UO0). In particular,

sco({x1,...,xn}) = {ZAka@k A €ERTN + - +/\n§1}.
k=1

(7) The set aco(M) := Hr(M) is called the absolute convex hull of M. Here
we have aco = coobal. It follows in particular that a nonempty set in a vector
space is absolutely convex if and only if it is both convex and balanced. Hence the
representation holds

aco({x1,...,zn}) = {Z)\kxk A € R, A+ - +|)\n|§1}.

k=1

(8) The set sim(M) := M U (—M) is the symmetric hull of M. Put sh :=
coosim. It is easily seen that sh = aco; i.e. the absolutely convex hull of an
arbitrary set M coincides with the smallest symmetric convex set containing M.

For a convex set C' there also exists a largest symmetric convex set sk(C') contained
in C; namely, sk(C) = C N (=C) (cf. (3)).

1.1.5. Let C be a nonempty convex set in a vector space X. A vector h € X
is said to be a recessive (or asymptotic) direction for C if x +th € C for all z € C
and t > 0. The recession cone or asymptotic cone of C, denoted by rec(C') (or
a(C)), is the set of all recessive directions so that

a(C) := rec(C ﬂ{)\ cxeC, AeR, A >0}

(1) The set rec(C') consists exactly of those vectors y € X for which C'+y C C.
In other words, rec(C) is the largest cone in X with the property C 4 rec(C) C C.
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< Assume that C +y C C. Then
C+ny=C+y)+(n—-1)ycC+n—-lyc---CC,

ie. x4+ ny € Cforall z € C' and n € N. By convexity of C, the segment with
endpoints = + (n — 1)y and x + ny is contained in C. But then C' contains the
elements = + ty for any ¢t > 0 and we conclude y € rec(C). The rest follows from
the definition. >

(2) The set rec(C) is a cone.
< For t > 0 the equality trec(C') = rec(C') is obvious. In turn, if =,y € rec(C)
and 0 < A <1, then by (1) we can write

C+Xr+(1-Ny=XC+z2)+1-XNC+y)cXC+(1-NCCC. >

(3) The equality rec(C) = C holds if and only if C' is a cone.
< Assume that C is a cone. Then A(C' —z) D C for all x € C' and A > 0.
Consequently

C=C-0>({MC—2):z€C, \>0}=rec(C) D C.

The remained part of the claim is contained in (1). >

(4) The largest subspace contained in the recessive cone of a set C' coincides
with each of the sets {y € X : C+y=C}and{y € X :z+ty € C} (x € X,t € R).

1.1.6. In the sequel we concentrate our attention mainly on convex sets and
cones. In our considerations the important roles are performed by some algebraic
and set-theoretic operations yielding new convex objects from those given. There-
fore, it is worthwhile to list some of the basic operations, admitting formally re-
dundant repetitions for the sake of convenience. Let CS(X) denote the set of all
convex subsets of a vector space X.

(1) The intersection of each family of convex sets is a convex set (see 1.1.1 (1)).
In particular, the set CS(X), ordered by inclusion, is an order complete lattice.

(2) The Cartesian product of any family of convex sets is again a convex set
(see 1.1.1(3)). In addition, the mapping x : (C, D) — C x D from CS(X) x CS(Y')
to CS(X x Y) is a complete lattice homomorphism in each of the two variables.
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(3) Let L(X,Y) be the vector space of all linear operators between vector
spaces X and Y.

The image T(C') of every convex set C' € CS(X) under a linear operator T €
L(X,Y) is a convex set in CS(Y). The mapping CS(T) : C — T(C) from CS(X)
to CS(Y') preserves suprema of all families. (Infima are not preserved by CS(T')!)

(4) Thesum C1+---+Cy :={x1 4+ 4z : 2 € C, k:=1,...,n} of convex
sets C4,...,C, is a convex set.
< In fact, if

S X" = X, (.., wn) = ag
k=1

then we have the representation
Ci+--+C,=3%,(C1 x---xCy)

and our claim follows from (2) and (3). >

It is clear, that the sum of sets is empty if and only if at least one of the
summands is empty. The binary operation + in the set CS(X); i.e. the pointwise
addition of sets, is commutative and associative, possessing the neutral element
0 € CS(X). The mappings x and CS(T') from (2) and (3) are additive (the sum in
CS(X) x CS(Y) is introduced coordinatewise).

(5) The multiplication by a strictly positive number o (i.e. 0 < a < o0) is
defined by the formula

aC:=a-C:={ax:z € C}.

It is obvious that C is convex if and only if aC' is convex. Such a multiplication
may be extended to all elements from R™ U {+oo} in two different ways. Namely,
we put by definition

0-C:=a(C), %-C’::oo-(]::cone(],
1
0C :=0, 60::000::)(, (C € CS(X)).

Thus aC # a - C for @« =0 or @ = 00. According to the above agreement we have
ag=a-@=0 (0<a<x).
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The following equalities are true:

Oé(Cl + 02) = OéCl + CYCg,
(a+B)C=aC+pC (0<a,B < 00).

< The first equality is fulfilled even without the convexity assumption. For
the second equality to be true, convexity is essential (= necessary and sufficient).
If one of the numbers o and (3 is equal to zero or to infinity, then we obtain an
immediate equality. Assume that 0 < «a,( < co. Then for the positive numbers
Ai=af/(a+ ) and p:= B/(a+ B) we have A+ p = 1. Thus, since C is convex the
equation

C:)\C—I—/Aczal (aC + BC)

+ 08
holds which was required. >

It should be stressed that for the multiplication « - C' the above-presented
formulas can be violated when a@ = 0 or @ = oo. More precisely, the following
inclusions hold

rec(Cy + Cy) C rec(Cy) + rec(Cy),
rec(C)+C C C, cone(C) C rec(C) + cone(C),
cone(Cy + Cy) C cone(C) + cone(Cy),

all possibly strict.

(6) Clearly, the union of the family (C¢)¢cz of convex sets can fail to be convex.
However, if the family is upward-filtered by inclusion, i.e. for every &,n € = there
is an index ¢ € = such that C¢ C C¢ and G, C C¢, then the set [ J¢cz C is convex.

(7) The convex hull of the union of a family (C¢)ecz of convex sets coincides
by (6) with the set
Do : 0 € ()},
where Dy = co(|J{C: : € € 0}) and 0 is an arbitrary finite subset of =. By
convexity of C¢ and the Motzkin formula, we can easily see that Dy consists of
convex combinations of the form dee Ae¢xe, where z¢ € C¢. Thus, we come to the

CO(UC’§>: U {ngonggzo,ZAgﬂ}.

¢e= 0€ P (T) €O =

formula



10 Chapter 1

In particular, for = := {1,...,n}, we obtain (see (4))

CO(Clu"'UCn):U{)‘101+"‘+)\ncn:/\k207 )\1_|__|_)\n:1}
:U{En (H)\kck) A >0, )\1+"'+)\n:1}.
k=1

(8) The inverse addition # of convex sets is introduced by the formula
Cr#t .. #C, = {1 -CN- N (A Cr) i A =0, A+ + X, = 1},

It should be noted that on the right-hand side of the last equality the multiplication
by zero is understood in accordance with the agreement of (5), namely, 0 - C =
rec(C). The set C1# ... #C, is called the inverse sum or Kelley sum of the convex
sets C'p, ..., C,. We now try to present the inverse sum of convex sets as an element-
wise operation. Assume that the points x and y in X lie on the same issuing ray
from zero. This means that * = ae and y = Be for some a > 0,3 > 0 and e € X.
We put
(1 1)‘1 .
zi=(—+ = e, if a # 0 and b # 0,
o B

and z := 0 otherwise. The element z depends only on z and y and is independent
of the choice of a nonzero point e on the ray under consideration. This element is
called the inverse sum of x and y and is denoted by x#y. So the inverse addition of
vectors is a partial binary operation in X defined only for the pairs of vectors lying
on the same ray with vertex zero. Evidently, for 0 < A < 1 the set AC; N (1 —\)C5
consists of the elements © € X admitting the representation x = Azy = (1 — A)xo
or, equivalently, z = zy#xs (zp € Ck,k := 1,2). Consequently, the following
representations hold:

Co = {z1#xy: 2, € Cy, k:=1,2} = U ACL N (1= A)Cs.
0<A<1

Further we show that Cy is a convex set. This set Cy is also often called the inverse
sum of C; and C5. But it should be remembered that

01#02 = CO U ((rec(Cl) N Cz) U (01 N rec(C’Q)).

Obviously C1#Cs = Cy, for instance, in the case when the sets C; and Cs have
NoNzero recessive cones.
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1.1.7. The inverse sum of convex sets (conic segments) is a convex set (a conic
segment).

< For simplicity we restrict ourselves to the case of two nonempty convex sets
Cy and Cy. Let C := C1#C5 and let Cy be the same as in 1.1.6 (8). We have to
prove that for x,y € C' the whole line segment with endpoints  and y lies in C.
Take an arbitrary point of this segment z := ax + [y, where o, 5 > 0, a + § = 1.
Suppose first that the endpoints of the segment are contained in Cy. Then there
must be positive numbers aq, as, 51, 02 and elements xx, yx € Ck such that

T =z = ez, Y= iy = Baye.
Put v := aag + 66k (k :=1,2) and note that v, # 0 and v # 0 for z # y. If we

denote
ang B Qo B2
1= —x1+ —Y1, 2= —Ta+ —Yo,
4! il V2 V2

then z; € Cy; hence
z:=m21 + 7222 € 11CL NGy C Cp.

Therefore Cy is a convex set.
Now, let the same vector x be one of the endpoints of the segment and let the
other endpoint y belong to rec(Cy) N Cy. Excluding the trivial case a; = 0 put

M= aar, 2= 11— oo,
aq
21 =21+ —Y, 2o:= —2$2 + ﬁy.
71 Y2 Y2
Then we again conclude that zp € Ck, whence z = 121 + Y220 € 71 Cp N o Cs.
Assuming that y is the same vector and x is contained in C; N rec(Cy), we can
write:

z=a(z+ (B/a)y) € aCy 2z =By + (a/B)z) € BC,.
From this we obtain that z € Cy and the convexity of C' is established. >

1.1.8. All the operations listed in 1.1.6. preserve the class of cones. More
exactly, the intersection, the Cartesian product and the convex hull of the union
of any nonempty family of cones and also the union of an upward-filtered (by in-
clusion) nonempty family of cones all serve as cones. Equally, the image of a cone
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under linear correspondence, the multiplication of a cone by a nonnegative number,
the sum and the inverse sum of cones are cones as well. It is clear from Defini-
tions 1.1.6 (7), (8) and Proposition 1.1.5 (3), that for any finite collection of cones
K, ..., K, the equations hold

K1+...+Kn:CO(K1U"'UKn);
Kl##Kn:KlﬂmKn

1.2. Convex Correspondences

In this section we introduce a convenient language of correspondences which is
systematically used in the sequel.

1.2.1. We start with the general definitions. Take sets A and B and let ® be
a subset of the product Ax B. Then ® is called a correspondence from A into B. The
domain, or the effective domain, dom(®) and the image, im(®), of a correspondence
® are introduced by the formulas

dom(®) :={a € A:(3b € B)(a,b) € ®};
im(®) :={be B:(Ja € A)(a,b) € D}.

If U C A then the correspondence ®N (U x B) C U x B is called the restriction of ®
onto U and denoted by ® [ U. The set ®(U) :=im(® [ U) is called the image of U
under the correspondence ®. Using the conventional abbreviation ®(x) := ®({z}),
we can write:

®(a) ={be B:(a,b) € d}; dom(®)={ac A: ®(a) # T};
o(U) =| J{®(a):ac Ul ={beB:(JacU)be da)}.

It is seen from the above definitions that while discussing a correspondence
®, the triple (®, A, B) is often understood implicitly. Moreover, the point-to-set
mapping

®:A— PB), ®:a— &)

and the correspondence ® uniquely determine one another; so they can be naturally
identified. In the sequel, when correspondences are dealt with, we do not specity,
as a rule, which of the three objects ®, (®, A, B) or ® is meant and we use the same
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common symbol for their designation. We hope that this convenient agreement does
not cause misunderstanding, since the precise meaning is always straightforward
from the context. Consider another set C' and a correspondence ¥ C B x C. Put

&1 :={(b,a) € Bx A:(a,b) € ®};
Vod:={(a,c) € AxC: (e B)(a,b) € PA(bc)ec U}

The correspondences ® ! from B to A and ¥o® from A to C are called the inverse
to ® and the composition of ® and W. Let A : Ax Bx (C — A x C be the canonical
projection (a, b, ¢) — (a,c). Then the composition ¥ o ® can be represented as

Vod=A((®xC)N(AxW)).
Observe now the following useful relations:

(Tod) =0 1or !,
(T od®)(M)=T(B(M)) (MCA).

The composition of correspondences is an associative operation

Qo) od= [ & (b)) xQc) =00 (Tod).
(b,c)ew

A correspondence ® from A into B is said to be a mapping if dom(®) = A and
(a,bl) €PA (a,bg) €d — by = bs.

If ® and ¥ are mappings then the composition ¥ o & is sometimes denoted by
a shorter symbol U®.

1.2.2. Now, let X and Y be vector spaces and let ® be a correspondence from
XintoY. If & € Zp(X xY) then & is said to be a I'-correspondence. If T'-sets for
a concrete I' bear a special name (see 1.1.2), then the name is also preserved for
I'-correspondences. In this sense one speaks about linear, convex, conic and affine
correspondences and, in particular, about linear and affine operators (see 1.3.5 (3)).
But there is an important exception: generally speaking, a convex operator is not,
a convex correspondence (except for special cases (see 1.3.4)). Consider some prop-
erties of correspondences assuming that A,B C R? and I" := A N B in the following
propositions (2), (4), and (5).
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(1) If ® C X x Y is a I'-correspondence then for every A C X,B C Y and
(o, B) € T there holds:

¢(aA+ BB) D a®(A) + P(B).
Conversely, if the inclusion
®(aa + Bb) D a®(a) + (D)

is true for all a,b € X and («, 3) € T then ® is a I'-correspondence.

QLet ® € (X xY). If (a, ) = (0,0) € T or one of the sets A, B, or ® is
empty then there is nothing to prove, so those cases can be excluded. Take y € ®(a)
and z € ®(b), where a,b € X are arbitrary. Then a(a,y) + 5(b, z) € ®. Therefore,

ay + Bz € ®(aa + Bb) C ®(aA+ BB).

It follows that a®(a) + ®(b) C ®(aa + £b) for all a,b € X, as required.

Now, assume that ay + Bz € ®(aa + (b) for whatever y € ®(a), z € ®(b) and
(a,B) € I'. But then a(a,y) + B(b,2) € ® for the same (a, 3), y and z. It proves
that ® € Zp(X xY). >

(2) Let ® be an A-correspondence from X to Y and C € Zg(X). Then
®(C) e Zr(Y).

<1 Under the above-stated conditions ® is a I'-correspondence and C' € Zp(X).
Hence for (a, 3) € I' by (1) we can write:

ad(C) + f3(C) € 3(aC + BC) C B(C). >

(3) If ® is a ['-correspondence, then ®~! is a I'-correspondence too.

(4) Let ® C X x Y be an A-correspondence and let ¥ C Y x Z be a B-
correspondence. Then ¥ o ® is a I'-correspondence.

< The above-mentioned conditions mean that & € Zp(X x Y) and ¥ €
Pr(Y x Z). Consequently, by (1), for (o, 3) € I and u,v € X the inclusions hold

Vo ®(au+ fv) D ¥(a®(u) + P(v)) D al(®(u)) + S (P(v)).

Thus, ¥ o @ is a I'-correspondence. >
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(5) If ® C X xY is an A-correspondence and M € &(X), then

Hr(®(M)) C ®(HpM)).

1.2.3. We now consider some operations that preserve convexity, i.e. op-
erations under which the class of convex correspondences is closed. We will not
use various analogous operations for general I'-correspondences, although it is easy
to formulate the corresponding definitions and simple facts if need be. It is self-
understood that constructions of convex sets which were considered in 1.1.6. can
also be applied to convex correspondences. Omitting details, we record for future
references only the explicit formulas for forming new correspondences from old.

The intersection and the convex hull of a union, as well as the union of an
upward-filtered family of convex correspondences, are convex correspondences.

In addition, for any family (®¢)¢cz of correspondences from X into Y the
formulas are fulfilled

® (N2)@ = %)

¢€E ¢ex
@) QJS’&) 1= o

where the inner union is taken over the all representations

x:E arxy, rp € X, ap € RT, E ap = 1.
= ke

(4) Let ®¢ C X¢ x Y¢ for every € € Z. Put

o ((:Eg,yg)gez) = ((ﬂfs)&eEa (96)565) .
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Then o (nga (I>§> is a correspondence from X to Y and

o(I%) @) = [T #elee) (o€ )

£e= £eE

5) If T € L(U,X), S e L(V,Y) and ® is a convex correspondence from U
to V, then (S x T')(®) is a convex correspondence from X to Y'; moreover,

(S x T)(®)(z) = S(®(T"(2))) (z € X).
Here, as usual, L(U, X)) and L(V,Y") are the spaces of linear operators acting from

U to X and from V to Y respectively.

(6) For a strictly positive number a we have
ad®(x) = a®(z/a) (re X).
Moreover, setting 0®(z/0) := (0 - ®)(z) and (co®)(z/00) := (o0 - ®)(z), we find

0®(z/0) = ﬂ{afb(u +z/a)—v:a >0, (u,v) € P},
0o®(x/00) = U{o@(w/a) ca >0},
in accordance with 1.1.6 (5).

The sum and the inverse sum of convex correspondences are convex correspon-
dences. In addition, the following formulas hold

(D) (@4 + ) () = J{Pu(z) + -+ Pp(wn) s w =21 + - + 20} 5
®) (P1#.. #®n)(x) = | J{®i(z/a1) N+ Nan®p(a/an)},

where the union is taken over all o, ...,o, € RT such that a; + -+ a,, = 1.

1.2.4. There are several operations specific for correspondences. The compo-
sition of correspondences and the taking of the inverse correspondence are among
them (see 1.2.1). Now we indicate some other procedures.

Thus let ®,,...,®, be correspondences from X to Y. The right partial sum
¢, +---+ &, is defined as follows. The pair (x,y) is contained in ®; + --- + &, if
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and only if there is a decomposition y = y; + - - - + Yy, where y, € Y and (z,y,) € @
for k:=1,...,n. Clearly, the equality holds

(@1 +--F+P,)(x) =P1(x)+ -+ Pp(x) (z€X).

The effective domain of the correspondence ®, + --- + ®,, coincides with the
intersection dom(®;) N --- N dom(P,,).

The left partial sum ®; + --- + &, is defined similarly. The pair (z,y) is
contained in ®; + - -- 4+ ®,, if and only if there is a decomposition = z1 +-- -+,
where z, € X and (zg,y) € & for k:=1,...,n. It follow that the equality holds

(&1 + -+ &,)(x) :U{<I>1(m1)0~-ﬂ<1>n(acn):xk € X, Zxk :x}.

k=1

The effective set of the correspondence ®; + --- + ®,, coincides with the sum
dom(®y) + - - - + dom(®,,). There is an obvious connection between the two partial
sums

(@14 F @) =0 -+ B
(@14 + &) =8 - F 2

Clarify how the partial sums can be obtained from the simplest operations
1.1.6 (1)—(3). Let o, be the coordinate rearrangement mapping that realizes a linear
bijection between the spaces (X x Y)™ and X" x Y. More precisely,

On((Z1,91), -y (TnyUn)) = (15 oo s Ty Y1y - -+, Yn)-

Let A: X" xY"™ — X xY act by the rule

1 n n
A - . - .
(l’17 y Tny Y1, 7yn)'_> <nzxk7 Zyk)
k=1 k=1
Then we have the representation

(B + -+ @) (z) = A (an <f[ q>k> N (An(X) x Y")> .

k=1
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Here, as usual, A,, : © — (z,...,2) is an embedding of X into the diagonal
Ap(X) :={(z,...,x) € X" :x € X} of X™. The left partial sum is treated analo-
gously. As follows from 1.1.7 (although it is seen directly) the following proposition
is true.

The left and the right partial sums of convex (conic) correspondences are convex
(conic) correspondences. The two partial sums are both associative and commuta-
tive operations in the class of convex correspondences.

1.2.5. Consider the convex correspondences ® C X xY and ¥ C Y x Z. The
correspondence

o= U (6-®)o (- P)

a+p6=1

a>0, 3>0
is called the inverse composition of ¥ and ®. It is clear that ¥ ® & is a corre-
spondence from X to Z. In detail, the pair (z,2) € X x Z belongs to ¥ ® @ if and
only if there exist numbers o, 3 € RT, a + 3 = 1 and an element y € Y such that
(z,y) € a-® and (y, 2) € - ¥. Here it should be kept in mind that 0- ¥ = rec(¥)
and 0 - ® = rec(®). Let us make the expressions a®(1/aM) meaningful for a = 0,
by putting 0®(1/0M) := rec(®)(M) (cf. 1.2.3(6)). Then the following formulas
are valid:

1 1
vood = U (ad™! (—y) x ¥ (—y) :
a+p=1 a /6'
a>0,820
yeim(P)

Tod@) = |J pT (%cp (2))
a+p6=1
a>0,38>0

Just as for the composition, we have (T ©®)"! =10 ¥~ If & and ¥ are conic
correspondences, then ¥ © & = ¥ o ¢.
The inverse composition of convex correspondences is a convex correspondence.
< Take x1,29 € X and 71,7 € R, 74 #0, 72 #0, 71 + 72 = 1. We shall use
the convexity of ® and ¥ and transform the above formula for the calculation of
U © ®(z). Let the elements «, 3,0, € RT be such that « + 3 =1 =48 +¢. Put
Al = yra+y20 and Ay := 1 0+ 2. Assume that A\; # 0 and Ay # 0. Then taking
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the equality A\ + A2 = 1 into consideration, we can write:

Aa5.6.2): =300 (G0 (L)) + e (T (2))
S (S (3) e 30 (7))

A
! (—’711'1 + 723:2)) cw ® (I)(’yllli‘l + ’YQ.I‘Q).

Ao
A (Az N

If Ay =0, then @« = = 0. Hence

A, B,0,€) = 1 ¥(rec(®)(z1)) + 12 ¥ (rec(®)(z2))
C U(vyyrec(®)(zy) + v2 rec(P)(x2))
C U(rec(®)(11x1 + Y2x2)) C P O P(y121 + Y2x2).

The case § = ¢ = 0 is handled analogously. Thus, for all «,(3,d,¢ the inclusion
Ala, B,0,e) C U © ®(y121 + Y222) is fulfilled. The following obvious equality

JA(0,5.6.2) = nT(B(a1) + 72T (2(2))

completes the proof. >

1.2.6. To every set C' C X we can assign a special correspondence H (C') from
X to R, called the Hérmander transform of the set C'; namely:

H(C):={(z,t) € X xR : z € tC}.

(1) A set is convex if and only if its Hormander transform is a conic correspon-
dence.

< Observe that (X x {1}) N H(C) = C x {1}. Hence the convexity of H(C)
provides the convexity of C'. Assume in turn that C' is a convex set. Take arbitrary
z,y € X. Let s € H(C)(z) and t € H(C)(y). By 1.1.6(5) sC +tC = (s +t)C
consequently x +y € (s +t)C, or s+t € H(C)(x + y). Therefore, H(C)(z +
y) D H(C)(z) + H(C)(y). Positive homogeneity of H(C) is obvious. According to
1.2.2 (1), we conclude that H(C) is a conic correspondence. >

(2) For an arbitrary set C' the identities hold:

co(H(C)) = cone(H(C)) = H(co(C)).
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< Obviously, C; C Cs implies H(Cy) C H(Cs). From this and (1) it follows
immediately that in the chain of sought identities the sets co(H(C)) and H (co(C'))
are the smallest element and the largest element respectively. Hence, it suffices
to show that co(H(C)) D H(co(C)). If z € Aco(C), A > 0, then z = A(\z1 +
-+ Apxy) for some zq,...,x, € C and for positive numbers Ay,..., A, such that
A1+ -+ A, = 1. Since Az, € AC, it follows that (Axg, A\) € H(C). Therefore,

n

(2, 2) = ) A(Azg, A) € co(H(C)). >

k=1

In the sequel, we shall consider the Hérmander transform only for conic seg-
ments.

1.2.7. Let CSeg(X) and Cone(X) be the sets of all conic segments and the
set of all cones in a space X. Then H : C'+— H(C) is a mapping from CSeg(X) to
Cone(X x R). The operations in CSeg(X) are transformed under the mapping H
by rather simple rules. For completeness, observe the following relations:

H(CyN---NCy) = H(C) NN H(Cy);
H(co(CLU---UGCy)) = H(Cy) + -+ + H(Cy):;
H(Cy +--+Cy) = H(CY) + - + H(Cy);
H(Cy#: .. . #Cp) = H(Cy) + -+ H(C).

1.2.8. One more important concept connected with convex sets and corre-
spondences occurs when we try to analyze the mutual disposition of a pair of sets
such that one of them is covered by a scalar multiple, or a suitable homothety of
the other. Recall the corresponding definitions.

Let A and B be nonempty subsets of a vector space X. The element a € A
is called an algebraically interior point of A relative to B if for every b € B\ {a}
there is a number € > 0 such that a +t(b—a) € A for all 0 <t < e. The set of all
points with the property is denoted by corep(A) and called the algebraic interior
of A relative to B. Geometrically, a € coreg(A) means that one can move from the
point a towards any point b € B while staying in A. The set core(A) := corex(A)
is called the algebraic interior of A, or shorter, the core of A. If 0 € core(A), then A
is said to be absorbing. The set ri(A) := core,g(a)(A) is called the relative interior
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of A. Observe that A is absorbing if and only if X = (J{nAd :n :=1,2,...}; i.e.
figuratively, if A absorbs every point of the space X.

(1) Let ® be a convex correspondence from X to a certain vector space Y.
Take some sets A C X and B CY. Then for every V C X the inclusion holds

coreg(®(A)) N ®(cores(V)) C corep(®(V)).

< Let y be an element of the left-hand side of the sought relation. Then
y € ®(z) for some z € cores (V). Put

Sy :=b—(z,y), Agi=A—2z, Vo=V -2 By:=B-—uy.
It is easily seen that ®q(Vp) = ®(V) —y and ®¢(Ag) = ¢(A) — y. Therefore,
0 € corea, (Vo), 0 € corep,(®o(Ap)).

Thus, it suffices to establish that ®¢(V) absorbs every element of By. Assume
b € By and choose such an € > 0 that eb € ®4(Ap). Then (a,eb) € Py for some
a € Ag. Since Vj absorbs every element of Ag, there exists a number 0 < 8 < 1 for
which Ba € V4. From this we conclude

B(a,eb) = B(a,eb) + (1 — 3)(0,0) € Po.

The last relation provides Beb € ®¢(5z) C ®o(Vp) which completes the proof. >

(2) If 0 € ®(0) and im(®) is an absorbing set then the image with respect to
® of any absorbing set is an absorbing set.

(3) A set C' C X is called algebraically open if core(C) = C. Sets C C X
for which X \ C' is algebraically open are called algebraically closed. Thus, C is
algebraically closed if and only if core(X \ C) = X \ C.

(4) If a conic segment C' C X is algebraically closed, then rec(C) =
{eC : € > 0}. In particular, the recessive cone of an algebraically closed conic
segment is algebraically closed.

<1 Suppose C' # X, since otherwise there is nothing to prove. Put K :=
({eC : ¢ > 0}. Then, K D rec(C) obviously. Take k € K and observe that
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kE+C CeC+C C(1+¢)C for each e > 0. If x € X \ C, then by the closedness
assumption x € core(X \ C). Therefore, there exists 0 < § < 1 for which (1—-9)z =
x+0(—x+0) € X\ C. Choose € such that (1 +¢)(1—9) < 1. Then z € (1+¢)C.
Indeed, if it were not the case and z = (1 + €)¢, ¢ € C the equality would hold
(1-08)x = (1+¢e)(l—-0dce Cn(X\C), which is impossible. Consequently,
C=({1+¢e)C:e>0}and C+ k C C. This means that k£ € rec(C). >

1.3. Convex Operators

In the present section we consider the basic ways of constructing convex operators
by means of elementary algebraic and lattice operations. The principal roles in the
process are performed by special convex correspondences, the epigraphs of convex
operators.

1.3.1. Convex operators always take their values in some ordered vector space
E to which two improper elements +00 := co and —oo are adjoined. Therefore,
it is first of all necessary to extend the algebraic operations and order from F
to the set £ := E U {—00,+00}. We assume that +oco is the greatest element
and —oo is the least element in the ordered set E, the order induced from E
into E coinciding with the initial order in F. Moreover, we set +0o0 := inf & and
—00 := sup @ in accordance with the general definitions. Now extend to the space E
the operations of addition and scalar multiplication which are given in E. Towards

this aim, we enter into the following agreement:

ar +y:=za+y:=inflaz’ +y :2' >z, ¢ >y} (x,y € E, a>0);

(—a)oo := 0o(—a) := —00; (—a)(—00) :=(—00)(—a) := +00 (a > 0).

Thus, put z—o00 := —oo+x := —oo for every x € EU{—00}; 0(—00) := (—00)0 := 0
and assign the value +oo to all remaining expressions (0oco, 000, = + 0o, 0o + z,
where x € E). Observe that these rules are not conventional. However, they are in
accord with the spirit of “one-sided analysis” and many forthcoming examples will
show them to be natural and useful.

It is easily seen that the operation of addition in E is commutative and associa-
tive and the operator of scalar multiplication is distributive with respect to addition.
Associativity for multiplication by a scalar, i.e. the property a(fz) = (af)z, can
fail.



Convex Correspondences and Operators 23

1.3.2. For an arbitrary mapping f : X — E, the following conditions are
equivalent:

(1) the epigraph epi(f) := {(z,e) € X x E:e> f(x)} is a convex set;

(2) forallzy, x5 € X; y1,y2 € E and X € [0,1] such that f(xr) < yx, (k:=1,2)
the inequality holds

JAzr + (1= Nax2) <y + (1= N)ys;

(3) for all xy,...,x, € X and all reals \; > 0,...,\, > 0 such that \; +---+
An = 1, the Jensen inequality holds

f(>\1x1 + )\nxn) < Alf(xl) + -+ )\nf(xn)

< Assume that epi(f) is a convex set. If f(z) = oo for some k € {1,...,n}
then the Jensen inequality holds trivially. Therefore, it suffices to consider the case
X1y, Ty € dom(f) :={x € X : f(x) < +o0}. Let f(ag) <y for k:=1,...,n.
By assumption,

At(z1,y1) + -+ An(Tn, yn) € epi(f)

for all Ay,..., A\, >0, A1 +---+ A\, = 1. Hence,
fuzy + -+ Awn) < Ay + 0+ Al

If f takes finite values at the points x1, ..., x,, then it suffices to put yi := f(xy) in
the last inequality for all k. Otherwise, the right-hand side of this inequality is not
bounded below. Therefore, f(Ax1 + -+ + Apyz,) = —00 and the Jensen inequality
is true once again. Consequently, we have proved (1) — (3).

Now, assume that (3) holds and let the points (z1,y;) and (z2,y2) belong to
epi(f). Then, by definition f(xx) < yr < oo (k := 1,2). Therefore, for every
number A € [0, 1], from the Jensen inequality for n = 2 we obtain:

SOz + (1= N)z2) < Af(z1) + (1= A) f(w2) < Ayp + (1= Ay

for every number A € [0,1]. By this the implication (3) — (2) is established. The
validity of the implication (2) — (1) is trivial. >

1.3.3. A mapping satisfying one (and hence all) of the equivalent conditions
1.3.2 (1)—(3) is called a convex operator. Thus, a mapping f is a convex operator
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if and only if epi(f) is a convex correspondence. The convex operators nowhere
assuming the value —oo are of particular interest since all the other operators have
a rather special form. In fact, by Proposition 1.3.2 it is easy to verify that if f
assumes the value —oo at least at one point, then f(z) = —oo for all z € ri(dom(f)).
Therefore, such an operator can take finite values only at the points of the relative
boundary of the effective domain dom(f). A convex operator is called proper if
it is not identically equal to 400 and assumes the value —oo at no point of its
effective domain. In order to exclude improper convex operators from consideration,
operators with values in the set E' := E U {400} are usually distinguished. The
order and the algebraic operations in the “semiertended” space E° are regarded as
induced from E. A proper convex operator f : X — E° with dom(f) = X is said
to be total.

Here the following peculiarity of our terminology should be emphasized once
again (see 1.2.2): a convex operator fails to be a convex correspondence in general.
In fact, a mapping f : X — E, restricted to dom(f), is a convex correspondence
if and only if dom(f) is a convex set and f(azx + By) = af(x) + Bf(y) for all
z,y € dom(f) and a > 0,3 >0, a4+ = 1. If f satisfies the condition just stated,
then f is surely a convex operator. At the same time an arbitrary convex operator
fails to be a convex correspondence whenever the positive cone ET of the space E
differs from the trivial cone {0}.

1.3.4. We list now some important classes of convex operators.

(1) An operator is called an indicator if it takes only two values: if it takes
only two values: 0 and +o00. Every indicator operator f clearly has the form

0, ifxeC,

f(x):{—i—oo ifxeegC

where C' := dom(f). This operator is denoted by dg(C). It is easy to see that
epi(dp(C)) = C x ET; therefore, the indicator operator dz(C) is convex if and only
if C'is a convex set. (Here and henceforth E+ := {e € F : e > 0} is the positive
cone of the (pre)ordered vector space E under consideration.) Thus, the indicator
operators of convex sets constitute the simplest class of positive (positively-valued!)
convex operators, the latter being convex operators with positive values.

(2) The next class of convex operators is formed by sublinear operators whose
primary importance will be revealed in the next section. A convex operator p : X —
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E' is called sublinear if epi(p) is a conic correspondence. If p(z + y) < p(x) + p(y)
for all z,y € X, then p is said to be subadditive. If 0 € dom(p) and p(Az) = Ap(x)
for all z € X and A > 0, then p is called positively homogeneous. Note that for
a positively homogeneous operator we will always have p(0) = 0 since p(0) < 400
and 0 = 0p(0) = p(0).

For an operator p: X — E the following statements are equivalent:

(a) p is sublinear;
(b) p is convex and positively homogeneous;
(c¢) p is subadditive and positively homogeneous;

(d) 0 € dom(p) and p(ax+By) < ap(x)+Pp(y) for all z,y € X and o, 3 € RT.

< (a) — (b): If @ := epi(p), then for x € X and A > 0 by 1.2.3(5) we have
(A71®)(z) = A71®(\x). On the other hand, by condition (a) we have \™1® = &.
Hence ®(z) = A71®(A\z) or A®(z) = ®(\z). This is equivalent to p(Az) = Ap(z).
Putting in the proceeding equality x := 0 and A := 2, we obtain p(0) = 2p(0).
Moreover, (0,0) € epi(p) implies 0 € dom(p). Therefore, p(0) = 0. Convexity of p
follows from 1.3.2.

(b) — (c): Using convexity and next positive homogeneity of p, we can write

1 1 1 1
pla-+) =p (520) + 50)) < J0(20) + 50(20) = p(0) + 90,
(¢) — (d): It is obvious.
(d) — (a): Convexity of epi(p) follows from (d) by 1.3.2. If (x,y) € epi(p) and
A > 0, then p(Az) < Ap(x) < y. Therefore A\(z,y) € epi(p). Moreover, forx =y =0
and a = # =0 we obtain p(0) <0, i.e. (0,0) € epi(p). >

(3) Let X and Y be vector spaces. An operator A : X — Y is called affine
(linear) if A is an affine variety (linear subspace) in X x Y (cf. 1.2.2).
An operator A : X — Y is affine (linear) if and only if

A(Oéll'l + 042332) = OélA(I'l) + 06214(1'2)

for all z1,zo € X and each pair of numbers ai,as € R, ay + ap = 1 (for all
x1,x9 € X and ay,an € R).

We shall conventionally denote the set of all linear operators from X into Y
(cf. 1.1.6 (3)) by L(X,Y). By 1.1.4(2) there are simple interrelations between affine
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and linear operators. If 7' € L(X,Y) and y € Y, then the operator 7Y : x — Tx +y
(r € X) is affine. Conversely, if A : X — Y is an arbitrary affine operator, then
there exists a unique pair (T, y), where T' € L(X,Y) and y € Y, such that A =T"Y.
Observe that in considering compositions of linear or affine operators, the symbol o
is sometimes omitted. In addition, a shorter symbol Az substitutes A(x) as a rule.

Now, observe a simple but rather general way of constructing convex operators.

1.3.5. Let X be a vector space, let E be a K-space and let ® be a convex
correspondence from X into E. Then the mapping f := inf o®, defined by

f(z) :=inf ®(x) :=inflec E:e € ®(x)} (x e X),

is a convex operator, which is greatest among all the convex operators g : X — E
satisfying the condition epi(g) D ®. In particular, dom(f) = dom(®). If ® is a cone
and the set ®(0) is bounded below, then the operator f is sublinear.

< Let z,y € X and let scalars « > 0 and 8 > 0 be such that a + 3 = 1.
If ®(z) = @ or ®(y) = <, then f trivially satisfies the Jensen inequality with
the parameters specified. Assume that the sets ®(x) and ®(y) are nonempty and
bounded below. Then using convexity of ® and properties of infima (see 1.2.2 (1)
and 1.3.1), we can write

af(z) + Bf(y) = inf(a®(z)) + inf(52(y))
> inf(a®(x) + P(y)) > inf ®(ax + By) = f(ax + By).

Finally, assume that at least one of the sets ®(x) and ®(y) is not bounded be-
low. Then the set a®(z) + 5®(y) and all the more the larger set ®(ax + PBy) are
unbounded below. Therefore, f(az + fy) = —oo < af(x) + Bf(y).

Suppose that ® is a cone and ®(0) is bounded below. Then ®(A\z) = A®(z)
for x € X and A > 0 (see 1.3.4(2)). Consequently,

f(Az) = inf ®(Az) = inf A®(z) = Ainf ®(x) = Af(z).

Moreover, (0,0) € ®. Hence f(0) < 0 and 0 € dom(f). On the other hand,
f(0) = f(2-0) = 2f(0) and since f(0) € E, we have f(0) = 0. Thus, the convex
operator f : X — FE is positive homogeneous and by Proposition 1.3.4(2) f is
sublinear. >

1.3.6. The procedure of arranging convex operators which is presented in
1.3.5 leads to numerous concrete constructions. We now list several operations
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with epigraphs and elaborate on what they produce from the corresponding convex
operators. We start with the simplest set-theoretic operations.

(1) INTERSECTION OF EPIGRAPHS. For subsets A C F and B C E we have
inf(AN B) > inf AV inf B, with strict inequality possibly holding. However, if
A :=la,40) ;= {e: e >0} and B := [b, +00), then inf(A N B) = a Vv b. Taking
these simple arguments and 1.2.3 (1) into account, we easily come to the following
statement.

For every family of convex operators f¢ : X — E (¢ € Z) the supremum

f:=sup{fe : £ € Z} defined by the formula

f(z) = sup{fe(x) : £ € E} (2 € X)
is a convex operator. Moreover, epi(f) = (\{epi(fe) : £ € Z}.
It follows in particular that dom(f) = ({dom(f¢) : £ € Z}. Given a finite
=:={1,...,n}, we denote

iV -V frni=sup{fi,. ..., fu} =sup{fx : k:=1,...,n}.

(2) UNION OF EPIGRAPHS. In general, the set ® := [J{epi(fe) : £ € Z} is not
convex and the procedure ® — inf o® does not yield a convex operator. However,
independently of convexity of ®, by virtue of 1.2.3(6) and associativity of infima
the operator f := inf o® coincides with the pointwise infimum of the family (f¢),
ie.

f(x) = inf{fe(x) : € €Z} (v € X),

If a family of convex (sublinear) operators (f¢)cez is downward filtered, i.e.
if for every §,n € Z there exists an index ( € Z such that f¢, f, > f¢, then the
pointwise infimum of the family is a convex (sublinear) operator.

In this case the family (dom(f¢))e¢ez is filtered upward by inclusion and

dom(f) = ] dom(fe).

eE
(3) PRODUCT OF EPIGRAPHS. Let the operator f¢ act from X¢ into F¢. Put
X =[lgez Xeand £ :=[]¢cz Ee. Let 02 [[eco(Xe X E¢) — X x E be again an ap-

propriate rearrangement of coordinates (see 1.2.3 (4)). Put ® := o (ngz epi(f§)>.
Then @ is a convex correspondence; moreover, for the convex operator

f::Hff =infod: X — E,
£es
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we have epi(f) = ® and dom(f) = [[;cz dom(fe) (see 1.2.3(2)). Thus

flx):§— fe(ze) (£€E)

for all z € dom(f), x : £ — x¢, £ € Z. In addition, f(z) = +oo if and only if
fe(xg) = 400 at least for one index £, and f(z) = —oo if and only if z¢ € dom(f¢)
for all indices £ and f¢(x¢) = —o0 at least for one index, &. In the case of finite set
E:={1,...,n}, the notation f; x --- X f, := [[1_, fx is accepted.

1.3.7. Now, consider algebraic operations with convex sets.

(1) Sum oF EPIGRAPHS. Take convex operators fi,..., f, : X — E and put
® := epi(fi) + - + epi(fn). In this case the operator inf o® is called the infimal
convolution (rarely, inf-convolution, or +-convolution (cf. 1.3.10)) of f1,..., fn. We
also put

P fu=fr@ @ f, = inf od.
k=1

As follows from 1.2.3 (4), the infimal convolution can be calculated by the formula

<@fk> () :inf{ka(:I:k) STy, ..., Ty € X,Zxk :x}.
k=1 k=1

k=1

The operation @ is commutative and associative. If § := dg({0}), then f® 4 =
d@® f = f,i.e. §is a neutral element for the operation . (Here it is easy to notice
a kind of analogy with the operation of integral convolution which has the Dirac
d-function as a neutral element.) It should be emphasized that dom(f; ®---® f,) =
dom(f;) + -+ + dom(fy).

Thus, the infimal convolution of finitely many convex (sublinear) operators is
a convex (sublinear) operator.

(2) MULTIPLICATION OF AN EPIGRAPH BY A POSITIVE REAL. Let f :== X — E
be a convex operator, & > 0 and ® := « - epi(f). Put fa := inf o® and note that
epi(fa) = a - epi(f) for a > 0. The following formulas hold:

fa:xz—af(z/a) (ze€ X, a>0);
0f(2/0) = fO() = suwp (f(u+2)— f(w) (x€X).

u€dom( f)

If f is sublinear then fa = f for all o > 0.
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1.3.8. Combining set-theoretic and algebraic operations, we can obtain some
more procedures for constructing convex operators.

(1) CONVEX HULL OF THE UNION OF EPIGRAPHS. Put

® = co (U{epi(fg) €€ E}) :

Let us call the convex operator f := co((f¢)ecz) := inf o® the convezr hull of the
family (fe). First consider the case of finite set of indices: = := {1,...,n} and
f=co(fi,..., fn). As follows from 1.2.3 (3), the pair (z,e) is contained in ¢ if and
only if there exist elements x; € X and numbers Ay € R* for which

T = Z)\kxk, e> Z)\kfk:(ﬂﬁk), ZM =1
=1 =1 =1

Thus,

f(l’) = inf {Z)\kfk(xk) cxp € X, M\ € R+, Z)\k =1, Z/\kxk = 1’}

k=1 k=1 k=1

Now, take an arbitrary family of convex operators (f¢)ecz. For a finite set
6 C = the operator co(f) is defined by the above formula. In addition, 6; C 65,
implies co(61) < co(f2). Therefore, the family (co(f)), where 6 ranges over the set
P5n(Z) of all finite subsets of Z, is upward filtered. Consequently, by 1.3.6 (2) we
have inf{co(#)} = inf o¥, where ¥ := [ J{epi(co(f))}. But clearly inf o¥ = inf o®.
Therefore, we arrive at the formula

f(x) = inf inf{Z)\kfk(:z:k)},

0€ Pin(E) heo

where the inner infimum is taken over the set
{(%,/\k)kee o € X, M €RT, Y N =1, Mg = x}
keo keo

The effective domain of f is co(Ugcz dom(fe)).
Observe that if fq,..., f, are sublinear then

co <U epi(fk)) = epi(f1) + -+ epi(fn).

k=1
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Consequently,

Co(fla"'afn) = CO({fla---7fn}) :fl @@fn

Hence, for the family of sublinear operators pe : X — E* (£ € =) we obtain

@pg = inf{@pg 10 € ?ﬁn(E)} =co({pe : £ € =}).

I S= £eco

(2) INVERSE SUM OF EPIGRAPHS. Here we assume that ® := epi(f1)#...
#epi(f,). Using 1.2.3(8), 1.3.6 and 1.3.7 (2), for f :=inf o® we can write

flz) = inf{(floq)(az) VoV (fram) () f g € R, Zak = 1}
k=1
:inf{a1f1 <a£1> Ve Vanfn (%) coy, € RT, Zak = 1}.

k=1

(3) RIGHT PARTIAL SUM OF EPIGRAPHS. Let ® := epi(fy) + --- + epi(fyn).
According to 1.2.4 ®(z) = fi(x) + -+ fu(z) + ET if x € dom(f1) N---Ndom(fy)
and ®(x) = @ otherwise. From this we conclude that

f1_|_..._|_fn::inqu):Z’l—>f1(l‘)—|—"'+fn(x) (xEX)

Thus, the sum fi; +---+ f,, of finitely many convex operators is a convex operator,
and also

epi(fi + -+ fa) = epi(f1) + -+ +epi(fn),
dom(fy +---+ fn) = dom(f;) N---Ndom(f,).

(4) LEFT PARTIAL SUM OF EPIGRAPHS. We should take ® := epi(f;) + --- +
epi(f,). Note that

inf <ﬂ [fk(xk‘)v +OO)> = f1(!L’1) ViV fn(xn)

k=1
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On the other hand, by the definition of left partial sum (see 1.2.4), the next equality
holds

Cb(x):U{ﬂ[fk(a:k),Jroo)::1:1+--'+:L’n::1:}.

k=1
Calculating the convex operator f := inf o® in this fashion, we come to the following
formula

f(z) = inf{fl(xl) Voo Vo () s xp € X, Z:ck = :1:}
k=1

The operator f obtained is called the inverse sum (rarely, the Kelly sum) of the
operators fi,..., f, and denoted by fi#...#f,. Clearly,

dom(fi1#...#fn) =dom(fy) + -+ dom(f,).

The inverse sum of finitely many convex operators is a convex operator.

1.3.9. (1) COMPOSITION OF EPIGRAPHS. Let ¥ be a convex correspondence
from X into Y and let h : Y — E be a convex operator. If ® := epi(h) o ¥ then
Uh := inf od is a convex operator from X into E and the formula holds:

Uh:zw— inf{h(y):y € ¥(z)} (ze€X).

It is clear that dom(¥h) = ¥~ !(dom(h)). If ¥ is a mapping (for instance, an affine
operator), then h = ho ¥. If A:= ¥~! is a mapping, then

Uh:x—inf{h(y) : Ay =z} (x € X).

Assume that Y is an ordered vector space and ¥ = epi(f) for some convex
operator f : X — Y. Then the operator (hf) := epi(f)h := ¥h takes the form

(hf)(x) =inf{h(y) :y €Y,y > f(z)} (2 € X)

and is said to be the conver composition of f and h.
Note that the convex composition of operators does not coincide with the
ordinary composition. Nevertheless, if f acts into Y and h is increasing then

(hf)(x) = h(f(z)) (2 € X),

provided that h(400) := +00.
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For this reason throughout the sequel we presume an increasing operator h :=
Y — E to be extended to Y by the rules h(+00) := +o0o and h(—00) := —c0.

(2) INVERSE COMPOSITION OF EPIGRAPHS. For the same h and V¥ as in (1)
put ® :=epi(h) ©¥. If o, € RT, a+ =1, then

i {((Gepin) o (W) @) =it {31 (4 ) sy v () |,

Whence using the definition of inverse composition and arguing as in 1.3.8 (4) we
obtain

utot)e) = inf int {on (%) iy ear(?)]

a’BZO

=inf{(hB)(y) 1y € a¥(z/),,0 > 0, + 5 = 1}.

Assume that ¥ = epi(f) for a convex operator f := X — Y and h is increasing.
Then

(inf o®)(x) = inf{(hfB) o (fa)(z) : a, 3 >0, a + B =1}

:inf{ﬁh(%f<§)> :a,ﬁzo,a+ﬁ=1}.

1.3.10. There are two more important constructions with convex operators,

namely, +-convolution and V-convolution. Consider two convex operators fi : X X
X — F and f, : X x Xy — E. Denote

epi(fi, Xo) = {(z1,2,22,e) € W : fi(z1,2) < e},
epi(Xi, f2) == {(z1, 2, 29,e) € W : fo(x,25) < e},

where W := X; x X X Xy x E. Introduce the correspondences ® and ¥ from
X, x X5 into E by the formulas

®(21,22) := U (epi(f1, X2) +epi(Xi, f2))(z1, 2, 22);
zeX

U(zy,25) == | (epi(fi, Xo) Nepi(X1, fo)) (21, 2, 22).

reX
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Now define
foNfy = info®, fo® f; :=infoWP.

Observe immediately that

dom(faAf1) = dom(fe ® f1) = dom(f2) o dom(fy).

The operator fo/Afy, i.e. the +-convolution of fy and fi, is also often called
the Rockafellar convolution of fs and fi.
The following statements are true:

(1) +-convolution and V-convolution can be calculated by the formulas

(oD fi) (w1, 20) =
(f2 @ fi)(w1,20) =

(fi(z1,2) + folz,22));
(fi(xr,2) V folz, 22));

inf
zeX
inf
zeX

(2) if fi and fy are convex operators, then foAf; and fo ©® f; are convex
operators too;

(3) the operations A and ® are anticommutative and associative, i.e.

foSfL = (f1Af2) O,
20 fi=(f1® f2) o,
(il fa)Afs = [LD(f2A13),
(f10f)0fr=Ff0(f20 f3),
where 1 : X1 X X5 3 (21, 22) — (22,21) € Xox Xy (in the last formula it is necessary

to assume that f; ® fy and fy @ f3 are proper operators);

(4) if h is an order continuous (= o-continuous) lattice homomorphism from
E into a K-space F and if the operators f1, fs, fo/Af1 and fo ® fi are proper then

ho(f2f1) = (ho f2)A(ho fi),
ho(fa® f1) = (hofa)® (ho fi);

(5) V-convolution is expressed through +-convolution as follows

f2© fi =sup{(ao fL)A(Bo f1):a,f € LY(E), a+ 3 =Ig},
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where LT (F) is as usual the cone of positive operators in E and Ig is the identity
operator in F.

< (1) The required formulas ensues directly from the definitions of ® and ¥,
with the above arguments taken into due account.

(2) It suffices to show that the correspondences ® and ¥ are convex and then
refer to 1.3.5. The verification of convexity leans on the following arguments. If ©
is a convex correspondence from X X Y into Z and Q(x) := [ J{O(x,y) : y € Y},
then (2 is a convex correspondence from X into Z. In fact, for every z,y € X and
0 < a <1 we have

a(z) + (1 - a)Qy) = | aO(z,u) + | J 1 - 2)O(y,v)

u€eY veY

= U (@®(z,u) + (1 - a)0(y,v))

C U O(ar + (1 — a)y, au+ (1 — a)v)
u,vEY

C Qazxr+ (1 —a)y).

(3) The claim about anticommutativity holds trivially. Associativity of the op-
erations A and © is established by direct calculation on using 1.3.1 and associativity
of infima.

(4) If h satisfies the above-stated condition, then

h(fi(xy,z) + fo(z,22)) = ho fi(z1,2) + ho fo(x, x2);
h(fi(z1,2) V fo(x,22)) = ho fi(xy,x) V ho fo(x,xs).

Moreover, h(inf A) = inf h(A), for any nonempty A C E. It remains to take infima
in the identities.

(5) All that is required follows immediately from the important assertion below
whose proof will be given later in Chapter 4 (see 4.1.10(2)).

1.3.11. Vector minimax theorem. Let f: X — E be a convex operator
and let g : E — F" be an increasing sublinear operator with dom(g) = E and range
in a K-space F'. Then

inf  sup ao f(x) = sup inf «o f(z).
ze€dom(f) aedg ( ) acdg r€dom(f) ( )

Here, as usual, 0g = {A € L(E,F) : (Ve € E) Ae < g(e)} is the subdifferential
or the support set of a sublinear operator g (see 1.4.11). >
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1.4. Fans and Linear Operators

In this section we study the fundamental problem of dominated extension of
linear operators. A special class of correspondences, fans, provides tools for such
study.

1.4.1. Consider vector spaces X and Y. A correspondence ® from X into Y
is called a fan if for every z,z1,29 € X and A € R, A > 0 the following conditions
are fulfilled:

(1) @(x) is a convex subset in Y
(2) 0 € &(0);
(3) B(\z) = AB(2);

(4) ®(z1 + 22) C B(x1) + (x2).
A fan is called odd if dom(®) = X and ®(—z) = —®(z) for all z € X.

1.4.2. We list several examples.

(1) Let ® be a fan from X into Y and let © be a fan from Y into Z. Then the
correspondence @ o ® is a fan. Moreover, if the fans ©® and ® are odd, then @ o ® is
an odd fan too. In particular, for (odd) fans ® and ¥ from X into Y and for a real
number )\ the correspondences A\® and ® + ¥ are (odd) fans.

(2) Let Q be a convex set of linear operators from X into Y. Then the corre-
spondence ® C X x Y, defined by ®(z) := {Tx : T € Q}, is an odd fan.

(3) Suppose that C is a convex subset of Y, T" is a linear operator from X into
Y and p is a real-valued function on X. Consider the correspondence

®(z) :=p(x)C+Tx (xecX).
The following claims are valid:

(a) if p is a linear functional, then the correspondence @ is an odd fan;

(b) if p is a positive sublinear functional and 0 € C, then @ is an odd fan if the
set C' is symmetric and p(z) = p(—=x) for all z € X.

(4) For arbitrary (odd) fans ® and ¥ from X into Y the correspondence

VU :z—co(P(z)U¥(z)) (veX)
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is an (odd) fan.

(5) If ® C X xY is afan and K is a cone in X, then the restriction ® | K is
a fan too.

1.4.3. Before we proceed to the next example it is necessary to introduce one
more notion. A preordered vector space F is said to have the Riesz decomposition
property if [a,b] + [c,d] = [a 4+ ¢,b+ d] for all a,b,c,d € F, a < b, ¢ < d. Here,
as usual, the set [a,b] := {y € F' : a < y < b} is an order segment or an order
interval in F'. Clearly, the Riesz decomposition property means that the equality
[0,a + b] = [0, a] + [0, ] holds for all a,b € FT.

Let X be a vector space and let F' be a preordered vector space with the
Riesz decomposition property. If p,q : X — F are sublinear operators such that
(p+q)(x) >0 for all x € X, then the correspondences

B = {(2.f) € X x F: —q(z) < [ < p(a)},
U= {(a, f) € X x F: f < pla)}

are fans. The fan ® is odd if and only if ¢(x) = p(—x) for all z € X.

< In fact, since an order segment is a convex set, condition (1) of 1.4.1 holds.
Conditions (2) and (3) follow trivially from positive homogeneity of the operators
p and q. Now, if u,v € X, then by subadditivity of the operators p and ¢ we have

®(u+v) = [—q(u+v), plu+v)] C[—q(u) — q(v), p(u) + p(v)]-
Then, according to the Riesz decomposition property,
®(u+v) C [—q(u), p(w)] + [—q(v), p(v)] = ®(u) + &(v),

i.e. (4) holds. Thus @ is a fan. The oddness of ® means that the order intervals
[—q(z), p(z)] and [—p(—=x), ¢(—z)] coincide, and this is equivalent to ¢(x) = p(—z).
The correspondence W is treated likewise. >

1.4.4. Let & be a family of convex subsets in Y. A fan & C X x Y is referred
to as &-valued if ®(x) € & for every x € X.
Now, we introduce the following notations. For a family & of sets in Y we put

T(8)={y+\C:yeY, NeR, Ce&}.
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If & consists of a single element C' C Y, then we shall write .7 (C) instead of
J({C}). If F is a preordered vector space then we shall denote by #(F) the
collection of all order segments, i.e. & (F) := {[a,b] : a,b € F,a < b}. Thus the
fans from 1.4.2(3) and 1.4.3 are .7 (C)-valued and .# (F')-valued respectively.

1.4.5. (1) Let F be a preordered vector space with positive cone F*. Assume
that F' has the Riesz decomposition property. Then for every . (F')-valued fan & C
X x F there exist sublinear operators p,q : X — F such that ®(z) = [—q(x), p(z)]
for all x € X. Here dom(®) = X.

<A Let Fy := FTN(—F7T) and let F; be an algebraic complement of the subspace
Fy. Then every order segment in F' has a unique representation of the form [a, b],
where a,b € Fy. In fact, if [a, b] = [a/, V'] for some @', b’ € F, thena < o’ and o’ < a.
Therefore, a—a’ € FyNF; = {0}, so that a = a’. By the same reasons b = b’. Hence,
for every x € X there are unique elements a and b of Fy such that ®(z) = [a,]].
Put p(z) := b and ¢(x) := —a. Since 2®(0) = ®(2-0) = &(0), it follows that the
order segments [—¢(0), p(0)] and [-2¢(0), 2p(0)] coincide. Therefore, p(0) < 0 and
q(0) < 0. As 0 € ®(0), the reverse inequalities p(z) > 0 and ¢(z) > 0 hold. Thus
[—q(0), p(0)] C Fy. Therefore, p(0) = ¢(0) = 0. Positive homogeneity of p and ¢
follows immediately from item 1.4.1(3) of the definition of fan. Finally, if u,v € X
then, on using 1.4.1(4) and the Riesz decomposition property, we can write

S(u+v) C P(u) + ®(v)
[_Q(u)v p(u)] + [_Q(v)7 p(v)]
[—q(u) = q(v), p(u) + p(v)].

[—aq(u+v), p(u+ )]

From this subadditivity of p and ¢ follows. >

(2) If a preordered vector space F' satisfies the Riesz decomposition property
then the following statements are equivalent:

(a) ® is an odd . (F')-valued fan from X into F;

(b) there is a sublinear operator p : X — F such that ®(z) = [—p(—x), p(z)]
for all x € X.

1.4.6. A family & is called enchained if the intersection of any two elements
of & is nonempty. A family & of sets in Y is said to possess the binary intersec-
tion property if each (nonempty) enchained subfamily & C 7 (&) has nonempty
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intersection. If the collection 7 (C) (or T+ (C) :={y+ AC :y € Y,\ € RT}) for
some C' C Y possesses the binary intersection property, then we also say that the
set C possesses the binary intersection property (or the positive binary intersection

property).

1.4.7. Let a convex set C' C 'Y possess the positive binary intersection prop-
erty. Then C has a center of symmetry; i.e. there exists a point y, € C such
that the set C' — yo is symmetric. In addition, C' possesses the binary intersection
property. If the recessive cone of C' is zero: rec(C) = {0}, then such point yq is
unique.

< The family of convex sets {y + C : y € C'} is enchained because y; + yo €
(y1 + C) N (ys + C) for every y1,y» € C. By assumptions this family has nonempty
intersection. Therefore, there exists an element yo such that yg € 271(C + y) for
every y € C'. We can rewrite this formula as yo — y € C — yo. Then we receive
yo — C C C' —yo that provides the equality C'—yg = —(C — o). Thus yp is a center
of symmetry of C. It remains only to note that for a centrally symmetric convex
set the binary intersection property and the positive binary intersection property
are equivalent.

Now, assume that rec(C) = {0} and let y; and y» be centers of symmetry of
the set C. Then y, — C = C —y; (k := 1,2). Using these identities, we infer
2(y1 — y2) + C = C, which means by 1.1.5 (4) that y; — y2 € rec(C') = {0}. Finally,
n =y b

1.4.8. Now we clarify those preordered vector spaces F'in which the collection
of order segments . (F') possesses the binary intersection property. To this end, we
recall the following definition.

We say that a preordered vector space possesses the Riesz interpolation property
if for every elements ay, as, by and by in F' satisfying the inequalities ar, < b; (k,l :=
1,2) there exists an element ¢ € F such that ay < c¢ < (k,1:=1,2).

(1) A preordered vector space possesses the Riesz interpolation property if and
only if it possesses the Riesz decomposition property.

< Let F' be a preordered vector space with the Riesz interpolation property
and let elements z,u,v € F'T be such that z < u +v. Putting a; := 0, ay := z — v,
by := u, by := z, we see that a; < b;, where k,l := 1,2. Therefore, for some c € F
we have ap < ¢ < b (k,l :=1,2). The elements z; := ¢ and 2y := z — ¢ yield the
desired decomposition z, i.e. z; € [0,u], z2 € [0,v] and z = 21 + 25. To complete the
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proof, assume that F' possesses the Riesz decomposition property and consider the
elements ax, b; € F for which ax, < b; (k,l:=1,2). Put uy := by —ayq, us := bs —as,
vy := by —ay and ve := by — ay. Then ug, v, >0 (k:=1,2) and vy + uy < vy + vs.
According to the Riesz decomposition property, u; = t11 +t12 for some t15 € [0, vi]
(k :=1,2). If top, := v — t1k, then tor, € [0,vx] and to; + t2o = us. Moreover,
tik + tor, = v (K := 1,2). Now, it is easy to check that by — toe = by — t;; =
ay + tio2 = as + t91 and the element ¢, the common value of these four expressions,
satisfies the inequalities ar < ¢ < b; for k,1:=1,2. >

(2) Let a preordered vector space F' possess the Riesz interpolation property.
Then the family #(F') possesses the binary intersection property if and only if
every nonempty bounded above subset F' has a least upper bound.

< In fact, let Z(F') possesses the binary intersection property. Take a subset
A C F bounded above and consider the collection of order segments & := {[a, b] :
a € A,b > A}. By the Riesz interpolation property & is an enchained family. By
assumption, & has nonempty intersection. If ¢ is any point of this intersection,
then ¢ = sup A. Conversely, if a family of segments ([ae, b¢])eez is enchained,
then undoubtedly as < b, for every {,n € Z. Put a := sup{a¢ : £ € =} and
b := inf{bs : £ € Z}. Obviously a < b and the nonempty set [a,b] is contained in
the intersection ({[a¢, be] : § € E}. >

1.4.9. Now we proceed to the extension problem for linear operators. As
before, let X and Y be some (real) vector spaces as before and let & be a family of
convex subset of Y. We say that & is saturated, or more exactly, +-saturated if 7 (&)
is closed under addition, i.e. if Cy,Cy € F (&), implies C; + Cy € T (&). Consider
a fan ® from X into Y. A linear selector of ® is a linear operator 7' : X — Y
satisfying Tx € ®(z) whenever z € X. The collection of all linear selectors of a fan
® is denoted by 0®. Let Ty be a linear operator defined on a subspace Xg C X
with values in Y and suppose that Tj is a selector of the restriction ® | X of the
fan ® to the subspace Xg; i.e. Ty € O(® [ Xg). Then a natural question arises as
to whether or not there exists a linear extension 1" of T, to the whole space X for
which T € 0®. Assume that such extension exists for whatever vector space X, its
subspace Xy € X, an odd 7 (&)-valued fan ® and an operator Ty € (P | Xp).
In this case we say that the pair (Y, &) admits extension of linear operators or
possesses the extension property.

1.4.10. Ioffe theorem. Let Y be a vector space and let & be a saturated
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family of convex subsets of Y. The pair (Y, &) admits extension of linear operators
if and only & possesses the binary intersection property.

< «— We can assume 7 (&) = & without loss of generality. Consider an
arbitrary odd fan ® C X x Y. Take z; € X \ Xy and denote by X; the subspace
of X consisting of all elements of the form x’ := x + Azy, where z € Xg, A € R.
Elaborate on the situation in which a linear operator Ty from X into Y, serving
as a selector of the fan ® | Xy, admits a linear extension 7; to X; with the
property 17 € 0(® [ X;). First, suppose that such extension exists and denote
y1 := T121. Then for every x € X we have y; + Tox = Thx; + Thx € ®(xy + ) or
y1 € —Tox + ®(x; + ). Thus, to obtain an extension with the above-mentioned
properties it is necessary that all the sets —Toz + ®(zy + ), where x € X, have
a common point y;. The condition stated is sufficient as well. In fact, take some
y1 from the intersection of the family in question

Y1 € ﬂ{—TO:E + @z +2) 2z € Xo}

and put Tix; := y;. Obviously, the operator 77 : X; — Y defined by the equality
Tix' := Ay + Tox, where 2’ := Axy + 2, z € X, A € R, is linear. The simplest
properties of a fan and the choice of y; enables us to infer

Tlac' = )\(yl + To(l'/)\))
€ M(=To(2/N) + ®(a1 +/\) + Ty(2/))
= ®(\zy +z) = ®(a)

for any A # 0. This proves that 77 € 9(® | X;).

Now, observe that the above intersection is nonempty if & possesses the binary
intersection properties. Consequently, taking it into account that the set C, :=
—Tox + ®(x; + z) belongs to & for every = € Xy, it suffices only to establish that
the sets C, form an enchained family. To prove it, take u,v € Xy. Using again the
definition of fan, we deduce

0€ —To(u—v)+ P(u—0)
= —To(u—v)+ ®(u+ 21 — (21 +v))
C —Tou+ ®(x1 + u) + Tov — (21 + )
=C, — C,.
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So, we came to the assertion C, N C, # @. Since u and v are arbitrary, it follows
that the family (C;)zex, is enchained. Thus we have justified that the operator Ty
can be extended to the one-dimensional enlargement of the subspace Xy, with the
necessary properties being preserved.

Our proof of sufficiency is completed by the following standard use of the
Kuratowski-Zorn lemma. Denote by 2 the set of all pairs (X', T") such that X’ is
a subspace of X containing Xy, and 77 € L(X’,Y) is an extension of Ty such that
T" € 0(® | X'). Define the relation < on 2 by putting (X', 7") < (X", T") provided
that X' € X" and T" =T" | X'. 1t is easily verified that the relation < is an order
and the ordered set (2, <) is inductive (= meets the hypotheses of the Kuratowski-
Zorn lemma), i.e. 2 is nonempty and every chain in (2, <) is bounded above. Thus
there is a maximal element (X*,7™*) in (2, <). Undoubtedly, X* = X since, by the
above argument the operator T can otherwise be extended to the one-dimensional
enlargement of the subspace X*, with the required properties being preserved, and
this contradicts the maximality of (X™*,7*). So T™ is the desired operator.

— Assume that (Y, &) admits extension of linear operators. Let (C¢)ecz be
an enchained family in &. As a space X we take the direct sum of = copies of the
real line R; i.e. € X if and only if z : £ — R and the set {{ € E : z¢ := (&) # 0}

is finite. Put
Xo == {:L“EX:Zm§:O}.

£e=
Now, define the correspondence ® C X x Y by the equality
@:xHngCg (x € X).
£es
Obviously @ is an odd fan.

Suppose that x € Xy. Then, by hypotheses, for the positive and negative parts
the equality > ..z #f = Y ¢cz ¢ holds . Therefore there exists a family (z¢,)e nez
of positive numbers such that

ngn = x;, ngn =z, ({nEX).

£e= nes
(This is a scalar version of the classical double partition lemma or, in other words,
a statement on the existence of a feasible solution in a balanced transportation
problem.) Since

®(x) = Z:UZC’E - 25’377077 (x € X),

EeE neE
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we can write

®(z) = Z Zxﬁncn - Z Z TenCe

nez {e= EeEne=
= Z 2en(Ce — Cy)  (x € Xo).
&neE

Since the family (C¢) is enchained, we have C: N C,, # @ for all £,n € Z. Therefore,
0 € ®(z) for whatever z € X,. Thus the zero operator is a selector of the restriction
of ® to the subspace Xy. By our assumption, this selector admits an extension to
a linear selector T' defined on the whole space X. In other words, there exists
a linear operator 7' € L(X,Y) such that Tx € ®(z) for all x € X.

Take the element e € X such that e¢(n) = 0 for all n # £ and e¢(§) = 1. Then
Te¢ = Te, for every £,n € E. Finally, note that ®(e¢) = C¢, £ € Z. Therefore, the
intersection of the family (C¢)¢ez contains the element T'eg, which proves that the
family & possesses the binary intersection property. >

1.4.11. The JToffe theorem can be used, in particular, to obtain the complete
solution to the problem of dominated extension of linear operators with values in
a preordered vector space.

Let p be a sublinear operator acting from a vector space X into a preordered
vector space E, and such that dom(p) = X. The collection of all linear operators
from X into F dominated by p or is called the support set or the subdifferential at
zero of p and denoted by Op; symbolically,

Op:={T e L(X,E): Ve e X) Tz < p(z)},

where L(X, F) is the space of all linear operators from X into E. The operators in
Op are said to be supporting p. Assume that X is a subspace of X and Ty : Xg — F
is a linear operator such that Toz < p(x) for all x € X,. If for every such X, Xy,
Ty and p, there exists an operator T' € dp that is an extension of Ty from Xg to the
whole of X, then we say that F admits dominated extension of linear operators.
From Theorem 1.4.10 we shall derive the Hahn-Banach-Kantorovich theorem which
states that a preordered vector space admits dominated extension of linear operators
if it has the least upper bound property. We shall also obtain the converse of this
theorem which was established by Bonnice, Silvermann, and To.
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1.4.12 First, check two auxiliary facts.

(1) If a preordered vector space E admits dominated extension of linear op-
erators, then for all sublinear operators p1,...,p, acting from an arbitrary vector

space X into E the following representation holds
OpL+---+pn) =0p1+ -+ Ipn.

< The inclusion D is obvious. To prove the reverse inclusion, define the map-
pings & and % acting from the space X™ and from the diagonal A, (X) by the
following formulas

<@(xla"'vxn) = pl(x1)++pn(xn);
Io(x,...,x) =Tz (x,x1,...,2, € X).

Then the operator & is sublinear, .7 is linear and Jpz < Z(z) for all z € A, (X).
By assumption, there exists a linear operator .7 : X™ — FE such that . € 0. and
the restriction 7 [ A, (X) coincides with 9. Put Tyx := Z(0,...,0,2,0,...,0),
where = stands in the kth position. Then T} is a linear operator from X into E
and T'=1T; +---+ T,. Moreover,

Trr < 2(0,...,0,2,0,...,0)
=p1(0)+ -+ pr(z) + -+ pr(0)
= pr(x);

ie. Ty € 8pk. >

(2) Let a preordered vector space E admits dominated extension of linear
operators or has the least upper bound property. Then E possesses the Riesz
decomposition property (and therefore the Riesz interpolation property).

< First, let I admit dominated extension of linear operators. Consider the
sublinear operators px : R — E acting in accordance with the formulas

prit—tTy, (tER, k:=0,1,2),

where y9, 91,72 € E' and yg = y1 + y». Then py = p; + p» and the Riesz decom-
position property follows from 1.4.12 (1), since Opy, consists of the linear operators
t— ty (t € R), with y € [0, yx].
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Now, let E has the least upper bound property. Take z € [0,y; + y=2], where
y1,y2 € ET. Put U :={u € E:u < z,u <y }. Since the set U is bounded above,
there exists an element 2; € ET for which 2y = supU. Then, z — y» € U implies
that 2 — yo < z3. Thus, for zo := 2 — 2, we have z = 2; + 2z and 2z € [0, yi]
(k:=1,2). >

The Ioffe theorem 1.4.10 and Propositions 1.4.5, 1.4.8, and 1.4.12 immediately
imply the following result:

1.4.13. Theorem. A preordered vector space admits dominated extension of
linear operators if and only if it has the least upper bound property.
Historically the just-stated theorem was established in two steps.

(1) Hahn-Banach-Kantorovich theorem. Each Kantorovich space admits
dominated extension of linear operators.

This theorem proved by L. V. Kantorovich can be considered as the first the-
orem of the theory of K-spaces.

(2) Bonnice-Silvermann-To theorem. Every ordered vector space admit-
ting dominated extension of linear operators is a K-space.

1.4.14. In the following corollaries p is a sublinear operator acting from a vec-
tor space X into a K-space FE.

(1) For an arbitrary point xy € X there exists a linear operator T' from X into
E supporting p at xq, i.e. such that Txq = p(xg) and T € Op.

< Put Xo = {Azg : A € R} and define a linear operator Ty : Xo — E by
T(Azg) := Ap(zg). For A > 0 we have T'(Axg) = Ap(zo) = p(Azo). If A <0, then

To(Azo) = Ap(wo) = —[Alp(z0) < p(—|A|z0) = p(Ax0).

Thus Tj is supporting the restriction p [ Xy. By the Hahn-Banach-Kantorovich
theorem there exists an extension 7" of the operator Ty to the whole space X dom-
inated by p on X. This ensures that 7' € dp and Txg = Toze = p(zo). >

(2) Each sublinear operator is the upper envelope of its support set, i.e. the
next representation holds

p(z) =sup{Tz:T € dp} (z€ X).

< It is an obvious corollary of (1). >
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(3) For every x € X the set (Op)(z) := {Tz : T € Op} coincides with the order

segment [—p(—z), p(z)].
< The proof can be obtained as a simple modification of the reasoning in (1). >

(4) Let Y be another vector space and let T' be a linear operator from Y into
X. Then
d(poT)=0poT.

<1 Consider an arbitrary element S from 9d(poT'). Clearly —p(T'(—y)) < Sy <
p(Ty). Therefore Ty = 0 implies Sy = 0. This means that ker(T") C ker(S), where
ker(R) := R'(0) is the kernel of the operator R. Consequently, the equation
Z oT = S is solvable for an unknown linear operator 2 : T(Y) — E. By
assumption, solution Uy to this equation satisfies the inequality Upxg < p(z¢) for
all xg € Xo := T(Y). Therefore, according to the Hahn-Banach-Kantorovich
theorem, there exists an extension U € L(X, E) of the operator Uy supporting the
sublinear operator p. Thus U € dp and U oT = S, i.e. S € OpoT. The reverse
inclusion can be ve rified directly. >

It should be stressed that if 7" is an identical embedding of a subspace Xy
into the space X, then the proposition exactly expresses the dominated extension
property. In this connection Proposition 1.4.14 (5) is often referred to as the Hahn-
Banach formula or the Hahn-Banach-Kantorovich theorem in subdifferential form.

(5) Let a be a multiplicator in FE, i.e. a positive operator in E satisfying the
condition 0 < o« < Ig. Then

O(acop) = o dp.

<1 The inclusion aodp C J(aop) is obvious. If an operator 7 lies in d(«op) then
for every x € X we have —ap(—z) < Tz < ap(z), i.e. the image of T is contained
in the image of . Clearly, ker(a) = {e € E : ale| = 0}, i.e. ker(a) is a band in
FE. In addition, o defined an order isomorphism between the disjoint complement
of ker(a) and the image im(«a) (cf. 2.1.7(3)). Putting S := a ! oaoT, we see that
S is a linear operator. Moreover, S € 0p and &S =T. Finally T € a0 Op. >

1.4.15. Kantorovich theorem. Let X be a preordered vector space and let
Xy be a massive subspace in it, i.e. Xo+ Xt = X. Then every positive operator
Ty from X, into an arbitrary K-space E admits an extension to a positive operator
T from X into E.
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< Put
p(x) :=inf{Tozg : zg € Xo, xo > 2z} (z € X).

Then p: X — F is a sublinear operator. The direct calculation shows that

Op={T e L"(X,E):T|Xo="To} >

1.4.16. We now briefly consider the case of normed spaces. A normed space Y
is said to admit norm-preserving extension of linear operators if, for every normed
space X, each bounded linear operator Ty : Xg — Y defined on an arbitrary
subspace Xy C X admits a bounded linear extension 71" to the whole space X such
that ||| = ||To]|. Tt is easily understood that norm-preserving extension is also an
extension of the form 1.4.9. In fact, let C be the closed unit ball of Y, and consider
the correspondence

dCX XY, ®:z+— k|x|C,

where & > 0. Clearly, the linear operator 7' : X — Y belongs to 0@ if and only
if |7 < k. If we take k := ||Tg||, then Ty € O(® | Xp), and for an extension
T € 0% of Ty we have ||T'|| = ||Zp||. Thus from Theorem 1.4.10 it follows that if the
unit ball of a normed space Y possesses the binary intersection property, then Y
admits norm-preserving extension of linear operators. In spite of the fact that the
norm-preserving extension is provided by the fans of a special type, the converse
statement is also true.

1.4.17. A normed space admits norm-preserving extension of linear operators
if and only if its closed unit ball possesses the binary intersection property.

< Sufficiency has already been mentioned in 1.4.16. We are to prove necessity.
Let A be the closed unit ball in the dual space Y’ and let @ be the canonical
embedding of Y into the second dual space Y. Put ¢(y) := ny [ A. Then the
mapping y — ¢(y) is an isometric isomorphism of Y onto the subspace Z := ¢(Y)
in the Banach space [, (A) of bounded real-valued functions on A. The last is
a K-space in pointwise order; moreover, its closed unit ball coincides with the
order segment D := [—e,e], where e : A — R is the constant-one function. By
supposition, the operator z — ¢~ 1(z) (z € Z) can be extended to a linear operator
P’ :lo(A) = Y so that |P'|| = 1. Clearly, P := P’ o ¢ is a projection of /o (A) on
Z and ||P|| = 1. Then, P(D) C D. Therefore, by Propositions 1.4.7 and 1.4.8 (2)
P(D) possesses the binary intersection property. But P(D) is the closed unit ball
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of the space Z. Hence, the unit ball of the space Y, isometric to Z, possesses the
required property too. >

This theorem explains our interest in convex sets with the binary intersection
property. Such sets are completely described by the following theorem.

1.4.18. Nachbin theorem. Let C' be an absolutely convex set in a vector
space Y. Then C' possesses the (positive) binary intersection property if and only
if one can define a preorder in Y such that the following conditions hold:

(1) Y is a preordered vector space;

(2) there exist elements e € YT and y € Y such that the order interval
[—e, e] +y coincides with C' and rec(C) =Y+ N (=Y ™T);

(3) every bounded set in Y has a least upper bound.

Using the theory of K-spaces, and in particular, the Kakutani and Krein
brothers representation theorem concerning abstract characterization of the vector
lattice C(Q) of continuous functions defined on a compact @), and the Ogasawara-
Vulikh theorem concerning the necessary and sufficient conditions for the order
completeness of C'(Q), we can give a comprehensive description of normed spaces
admitting norm-preserving extension of linear operators.

1.4.19. Akilov-Goodner-Kelly-Nachbin theorem. A normed space ad-
mits norm-preserving extension of linear operators if and only if it is linearly iso-
metric to the space C(Q) of continuous functions on an extremally disconnected
compactum Q).

1.5. Systems of Convex Objects

It is obvious from the previous considerations that one can readily introduce
compatible order and algebraic operations in different classes of convex sets and
convex operators. Among algebraic structures thus arising, first of all, one should
distinguish conic lattices and spaces associated with them, which constitute the
subject of the present section.

1.5.1. Consider a commutative semigroup V with neutral element 0 called
zero. The composition law in V is called addition and written as +. Assume that
V' is simultaneously an ordered set, the order relation < being compatible with
addition in the following conventional sense: if z < y, then x + 2z < y + z, whatever
be z,y,z € V. Denote by Isa(V) the set of all isotonic superadditive mappings of
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the semigroup V into itself leaving invariant the neutral element. In other words,
h € Isa(V) if and only if the following conditions are fulfilled

h:V =V, h(0)=0, hz+y) >h(x)+h(y);
r<y—h(x) <hy) (x,yeV).

There are two natural binary operations on the set Isa(V'): the addition (hy, he) —
hi+hs and the multiplication (hy, ha) — hyohs, where (hy+hs)(v) := hy(v)+ha(v)
and hoohy (v) := ha(hy(v)). Moreover, (Isa(V'), +) is a commutative semigroup with
zero and the multiplication is biadditive; i.e. the following distributivity laws hold

hO(h1+h2):hOh1+hOh2, (h1+h2)0h:h10h+h20h.

We put by definition hy < hy if and only if hy(v) < hy(v) for all v € V. Then
< is an order relation on Isa(V) compatible with the operation + in the sense
mentioned above. Furthermore, for every g, hqy,hy € Isa(V) it follows from hy <
he that hy o g < hyog and go hy < go hy. For short, say that Isa(V) is an
ordered semiring. The part of Isa(V'), consisting of additive mappings, is denoted
by Hom™ (V). Clearly, Hom™ (V) is an ordered subsemiring of Isa(V’). The notion
of isotonic semiring homomorphism needs no clarification.

Now, consider a K-space E. Let L"(E) be the space of regular (= the differ-
ences of positive) operators (endomorphisms) of E. It is well known that L"(FE) with
natural algebraic operations and order relation is a K-space. This statement, which
is one of the basic facts of K-space theory, is called the Riesz-Kantorovich theorem.
The space L"(E) is also an algebra with respect to composition of operators. By
the symbol Orth(E) we denote the smallest band in L"(E) which contains the iden-
tity operator Ig, i.e. Orth(E) := {Ig}94, where A? := {b: (Va € A)|b| A |a| = 0}
is the disjoint complement of A. Recall that a band (component) N in a K-space
F' is a subspace which is normal (z € F, y € N, |z| < |y| — 2z € N) and order
closed (every nonempty subset U in N, bounded above in F, has a supremum in
N,ie. supp U € N). The set Orth(F), furnished with the operations induced from
the ring L"(E), becomes a commutative lattice-ordered algebra (f-algebra). The
properties of orthomorphisms are considered in detail in 2.3.9.

So let A := Orth(E) be the orthomorphism algebra of E. Denote by Inv'(A)
the set of invertible positive elements of the ring A. Clearly, if o € Inv™ (A), then
a~! > 0. Suppose that an ordered semigroup V is an upper semilattice. We say
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that V is an A-conic semilattice if there exists an isotonic semiring homomorphism
7 : AT — Isa(V) such that 7(Inv™(A)) € Hom™(V), the mapping m(1) coincides
with the identical endomorphism Iy, and, moreover, the following conditions are
fulfilled:

(1) 7(a)(uVv) =7(a)(u) Va(a)(v) (a € Invt(A); u,v € V),

(2) (u+v)Vw=(u+v)V(u+w) (u,v,w e V).

In the sequel we shall use the convenient abbreviation au := w(«)(u). Further,
if V' is a (conditionally complete) lattice, then V' is called a (conditionally complete)
A-conic lattice. Sometimes, when a more wordy definition is needed, we speak about

conditional order completeness. The mapping h from V into an A-conic semilattice
is called semilinear if h(au + Bv) = ah(u) + Bh(v) for all o, 3 € AT and u,v € V.

1.5.2. SUBLINEAR OPERATORS. Let X be a vector space and let E be a K-
space. Denote by Sbl(X, E") the set of all sublinear operators acting from X into
E. The addition of sublinear operators is defined according to the rules in 1.3.8 (3).
Put A := Orth(E). Then F is an A-module and the multiplication («,p) — ap
(€ AT, p € SbI(X, E")) can be defined by the formula ap : x — a(p(z)) (z € X),
where a(+00) := +00 by definition.

Introduce some order relation in Sbl(X, E") by putting p < ¢ if and only if
p(x) < q(x) for all x € X. Let Sbl(X, E) denotes the subset of total sublinear
operators, and we shall consider Sbl(X, F) with the induced algebraic operations
and order.

The sets Sbl(X, E") and Sbl(X, E) are conditionally order complete A-conic
lattices. Moreover, for every nonempty bounded family of sublinear operators the
least upper bound is calculated pointwise and the greatest lower bound coincides
with infimal convolution of this family.

1.5.3. OPERATOR-CONVEX SETS. A set % C L(X,FE) is called operator-
convez if, for any elements S,T € % and orthomorphisms «,3 € A" such that
a+ B = Ig, the relation a« o S + o T € 7 holds. Clearly, the intersection
of any family of operator-convex sets is operator-convex. Therefore, for any set
% C L(X,FE) we can find the smallest operator-convex set op(%/) containing % .
We shall call the set op(%) the operator-convex hull of % .

(1) The operator-convex hull op(%') of any set % C L(X, E) is calculated by
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the formula

n n
op(%) = {ZakoTk:Tl,...,Tn EU, aq,...,a, € AT, Zak =Ig, nEN}.

<1 Denote the right-hand side of the sought equality by %. It is clear that
Uy is an operator-convex set containing % . Therefore, op(%) C . To prove
the reverse inclusion we have to show that if %7’ is an operator-convex set, then
Yo aroTy, € %' for every collections Ti,...,T, € %' and oq,...,a,, € AT
provided that Zzzl ar = Ig. By way of induction on n, suppose that the previous
claim is established for some n € N, n > 2. Let S := ZZI; ay o Ty, where
Tiy....Tpyr € %' and i, ..., 000 € AT, and moreover Y10 oy, = I, Put
o =Y ,_, ar and note that at every point z € X the estimate

Se < a(TyxV---VTyz)+ aper o Thi
holds. It means that
S—apt10Th1 €0(ao(TyV---VTy)).

Applying Propositions 1.4.12 (1) and 1.4.14 (5), find orthomorphisms 3y,...,03, €
AT such that

Bi+ -+ By = I

n
S_an+1 OTn+1 — Z@kz oo T.
k=1

Thus S = aoT+ay 10T, 11 where T = ZZZI BroT, and T € %' by the induction
hypothesis. Since a+a,, 11 = Ig, by operator-convexity of ' we obtain S € %'. >

Denote by CS(X, F) the set of all nonempty operator-convex subsets of the
space L(X,FE). The set  C L(X,F) is said to be weakly bounded if for every
x € X in E theset {Tx : T € %} is order bounded in E. Let CSy(X, E) be the set
of all weakly bounded sets contained in CS(X, F). Introduce the order relation in
CS(X, E) by inclusion and introduce the operations of addition and multiplication
by elements of Inv* (A) according to the formulas

U AU =T +T" T c' T c¢u"y (%, %" cCS(X,E))
BU ={BoT:Te¥} (Be€lnvt(A), % € CS(X,E)).
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Now, extend the definition to multiplication by an arbitrary o € AT as follows

o = ) (aT-i— NB# ~T): 8 e (4), 5> a}).

Teu
Equip CSy(X, E) with the induced algebraic operations and order.

(2) The sets CS(X, E) and CS,(X, E) are conditionally order complete A-conic
lattices. Furthermore, for every bounded family of operator-convex sets the least
upper bound is calculated as the operator-convex hull of its union and the greatest
lower bound coincides with the intersection of this family.

1.5.4. BISUBLINEAR OPERATORS. The mapping p : X x Y — FE is called
bisublinear if for every x € X and y € Y the following partial mappings are sublinear

p(x,-) v plz,v), p(,y) rur—plu,y) (ue X,vey).

Denote by BSbl(X, Y, E") the set of all bisublinear operators acting from X x Y into
E. Introduce some order and algebraic operations in BSbl(X,Y, E"). Put p < ¢ if
p(x,y) < q(z,y) for all z € X and y € Y. Assume that p is the pointwise supremum
of a family of bisublinear operators (p¢)ecz. Then the operators p(x,-) and p(-,y)
are the pointwise suprema of the families of bisublinear operators (p¢(x,-))eez and
(pe(-,y))ecs. Whence by 1.3.7(1) we conclude that p is a bisublinear operator.
Multiplication by the elements of AT is defined as in 1.5.2, i.e. ap(zr,y) := ao
p(x,y) for p(x,y) < 400 and ap(z,y) := 400, otherwise. Then the product ap
of a bisublinear operator p and an element o € A" as well as the pointwise sum
p1 + po of bisublinear operators p; and ps are bisublinear operators.

Let BSbl(X,Y, E) be the set of bisublinear operators with finite values; the
order and other operations are considered as induced from BSbl(X,Y, E").

The set BSbl(X,Y, E') with the mentioned algebraic operations and the or-
dering is a conditionally complete A-conic lattice. Moreover, the A-conic subspace
BSbl(X,Y, E) is a conditionally complete A-conic lattice with cancellation.

1.5.5. FANS. Let Fan(X,Y) be a set of all fans from X into Y ordered by
inclusion. In other words, the inequality ® < ¥ for fans & and ¥ means that
®(x) C ¥(x) for all z € X. By the sum of the fans & and ¥ we mean the right
partial sum of the correspondences of ® and ¥ (see 1.2.4). Multiplication of a fan
® by a positive number A is defined by the formula

(AB)(z) = A\B(z) (z € X, \>0).
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If (®¢)eez is a nonempty family of fans from X into Y, then it has a supremum
® € Fan(X,Y); moreover,

®(z) = co (U{@g(x) te 5}) (z € X).

Assume that Y is a unitary A-module. Then for a fan ® and an element
a € AT we put
(a®)(z) := ad®(x) (x € X),

where a®(x) is understood according to 1.5.3 (1).
The set Fan(X,Y') with the above-mentioned operations and order is a condi-
tionally complete conic lattice.

1.5.6. Theorem. Let V be an A-conic semilattice with cancellation. Then
there exist a unique (to within isomorphism) unitary lattice ordered A-module [V]
and an A-semilinear embedding ¢ : V' — [V] such that ([V'] is a reproducing cone in
[V] and ¢ preserves suprema of nonempty finite sets. If h is an A-semilinear map-
ping from V into some A-conic semilattice W with cancellation, then there exists
a unique extension of h to a A-linear mapping [h] : [V] — [W]. The mapping h pre-
serves suprema of nonempty finite sets if and only if [h] is a lattice homomorphism.

< First of all, note that under the above conditions Ov = 0 for all v € V' and
the multiplication v — av (v € V) is an additive operation, for each a > 0, a € A.
In fact, 0 +v = v = (0 + 1)v = Ov + v and the cancellation of v yields Ov = 0.
Further, if & € A%, then o + 1 is an invertible element; i.e. o + 1 € Inv™(A).
Consequently,

a(vy + v2) + (v +v2) = (a+ 1) (vy + v)
=(a+1)vy + (a+ 1)y

= avy + avy + (V1 + v2).

After the cancellation of vy 4+ vo we receive avy + vy = avy + v).
In the Cartesian product V x V we introduce algebraic operations and order
by putting

(v1,v2) + (w1, wa) == (v1 + w1, V2 + Wwa);
a(vy,ve) = (v, aTvs) + (o v, v1);

(v1,v9) > (w1, ws) <> vy + Wy > vy + wy,
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where vy, vy, wy,ws € V and a € A. Also define an equivalence relation ~ by the
formula

(v1,v2) ~ (w1, w2) < v1 + Wy = vy + Wy

As is easily seen the pairs v := (vy,v2) and w := (wy,ws) are equivalent if and
only if v > wand w > v. Put [V] .=V xV/ ~and let ¢ := ¢y : VXV — [V]
be the canonical projection, i.e. the corresponding quotient mapping. Transfer the
operations and preorder from V x V onto [V] in the conventional way so as to
obtain:

¢(v) + o(w) = o(v +w),  ¢(av) = ad(v),
p(v) < p(w) =v<w (v,weV xV, aecA).

It is clear that the structure of an unitary ordered A-module arises on [V]. Let
t(v) := wy(v) := ¢(v,0) (v € V). Then ¢ is an A-semilinear bijection of V' onto
t(V'); moreover, for every v,w € V we have

¢(v,w) = ¢((v,0) — (w,0)) = ¢(v,0) — P(w,0) = v(v) — ¢(w).

Thus «(V') is a reproducing cone in [V]. Observe also that ((v) > «(w) if and only
if v > w. Now we can easily seen that the element ¢(v; V v9) serves as supremum
of t(v1) and ¢(v2). In fact, if for some u,w € V the inequality ¢(u,w) > t(v1), t(v2)
holds, then it must be v > v; +w and u > v, +w. Whence we obtain u > v{ Vvs +w
or ¢(u,w) > t(vy V vg). This implies that ¢t(vy V va) = t(v1) V ¢(v2). In particular,
every two elements of the reproducing cone ¢(V') have a supremum. But then every
pair v,w € [V] has a supremum. In fact, there are representations v = v; — v2 and
w = wy — wy, where vy, vy, wy, ws € t(V). Moreover, one can easily verify that

va:(vl +’UJ2)\/(U2+UJ1)—UQ—wg.

Now it is clear that [V] is a lattice ordered A-module and ¢(V') is AT-stable (i.e.
preserved under multiplication by the elements of A1) reproducing cone containing
suprema of its nonempty finite subsets.

Take a semilinear mapping h : V. — W. For arbitrary vi,vs € V put

[Pl(év (v1,02)) == dw (h(v1), h(v2)).
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If ¢y (v1,v2) = ¢y (ug,us), then vy + us = uy + vo. Therefore, h(vy) + h(uz) =
h(uy) + h(vs). Hence ¢w (h(v1), h(va)) = ¢w (h(u1), h(uz)). By this we have shown
that the mapping [h] : [V] — [W] is defined correctly. By semilinearity of h, we
shall easily establish that [h] is A-linear. Observe that for every v € V we have

[h] o vy (v) = [A](dv (v, 0)) = ¢w (h(v),0) = tw (h(v)).

Consequently, [h] o tyy = ¢ty o h. From this the uniqueness of [h] follows. >

1.5.7. We now apply Theorem 1.5.6. to the A-conic lattice Sbl(X, E) in which
the cancellation law is obviously fulfilled. Let us call the lattice ordered module
[Sbl(X, E)] the space of sublinear operators from X into E. The construction of the
space [V], carried out in 1.5.6, allows us to observe that [Sbl(X, )] can be identified
with the subspace Sbl(X, E) —Sbl(X, E) of EX consisting of all the mappings from
X into F representable as the difference of two sublinear operators. The element
#(p,q), where p,q € Sbl(X, E), is identified with the difference x +— p(z) — q(z)
(r € X). The order in [Sbl(X, F)] coincides with that induced from EX. So, the
positive cone looks like {p € [Sbl(X, E)] : p(z) > 0(z € X)}.

Consider the mapping 0 : Sbl(X, E) — CS(X, E) assigning to a sublinear
operator p its subdifferential at zero dp. This mapping is often called the Minkowski
duality. Next, let the mapping sup : CS(X, F) — Sbl(X, F) act by to the rule

sup(Z ) :x—sup{Tx: T e %} (xeX).

As it is seen from 1.4.14 (2) the composition sup o0 is the identical mapping in
Sbl(X, E). Put cop := 0 osup. Then the mapping cop possesses the following
properties:

(a) cop o cop = cop;
(b) cop(%) > % (% € CS(X,E));

(c) cop is an A-semilinear mapping preserving suprema of nonempty finite sets.
Mappings maintaining such relations are often called abstract hulls, or hull

projections (with corresponding images). The image of the mapping cop is denoted
by CS.(X, E). In virtue of (a) we have

CS.(X,E)={% € CS(X,E) :cop(% ) =« }.
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The mappings 0 and sup are inverse to each other and determine an isomorphism of
A-conic lattices Sbl(X, E) and CS.(X, F). Applying Theorem 1.5.6 to CS.(X, E),
we obtain a lattice ordered module [CS.(X, E)], called the space of support sets.
We recapitulate some of the properties of 0 and cop in the following theorem.

Theorem. The mappings 0 and cop can be uniquely extended to some A-linear
lattice homomorphisms [0] and [cop] of the lattice ordered A-modules [Sbl(X, E)]
and [CS.(X, F)]; moreover, [0]~! = [sup].

1.5.8. Denote by Fany (X, L(Y, E)) the set of all fans ® from X into L(Y, E)
such that dom(®) = X and ®(z) is a weakly bounded (i.e. pointwise order bounded)
set of operators for every x € X. To each fan ® € Fan,(X, L(Y, E)) assign the
mapping s(®) : X x Y — FE that operates by the rule

5(®) : (z,y) = sup{Ty :y € ®(x)}.

It is easy to verify that s(®) is a sublinear operator.
Now, take an arbitrary bisublinear operator p : X x Y — FE. Define the
correspondence Op C X x L(Y, E) by

Op : x — Op(z,-).

Since p(x1, ) +p(x2,-) > p(x1 + 22, ), in view of 1.4.12 (1) we conclude that Op(z, +
x2) C Op(x1)+0p(x2). It is also obvious that Op(Ax) = d(Ap)(z) = Adp(x) for A > 0.
In other words the correspondence Jp is a fan. Let Fan.(X, L(Y, F)) denote the set
of all fans ® € Fan, (X, L(Y, E)) such that ®(z) € CS.(X, E) for all z € X.

The following statements are valid:

(1) the mappings

0: BSbI(X,Y, E) — Fan,(X, L(Y, E)),
s : Fany (X, L(Y, E)) — BSbl(X,Y, E)

are semilinear and preserve suprema of nonempty finite sets;

(2) the mapping cop := Jos is a semilinear hull projection in Fan, (X, L(Y, F))
onto the subspace Fan.(X, L(Y, E));

(3) s o0 is the identical mapping in BSbl(X,Y, E);
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(4) the mapping 0 as well as s implements an isomorphism of the A-conic
spaces BSbl(X,Y, F) and Fan.(X, L(Y, E));

(5) the mapping 0 as well as s admits a unique extension to some A-linear
lattice homomorphisms 0 and [s] of the lattice ordered A-modules [BSbl(X,Y, E)]
and [Fan.(X, L(Y, E))]; moreover, [0] = [s] 1.

1.5.9. Consider some more examples of conic lattices assuming that £ := R
is the field of real numbers. In that case instead of an R-conic lattice we shall
simply speak of a conic lattice. Let CSeg(X) be the set of all conic segments in
a vector space X. The sum of conic segments and the product of a conic segment
and a nonnegative number are defined in 1.1.6. Moreover, put C < D < C C D.
Introduce the notation

CST(X) := (CSeg(X), +, -, <).

For a € R, a > 0 and C € CSeg(X), put a * C := a~'C. Further, let 0% C be
the conic hull cone(C') of the conic segment C. Denote by < the order relation by
reverse inclusion, i.e. C' < D < C D D. Now, put by definition

CS#(X) := (CSeg(X), #, *, <).

Introduce the corresponding sets of sublinear functionals. Let Sbl™(X) be
the subset of Sbl(X,R’), with the induced operations and order, consisting of all
positive sublinear functionals. For a € R, a > 0, and p € Sbl(X,R), p > 0, put
a*p = a lp. Moreover, let 0 * p := dr(ker(p)), i.e. (0% p)(z) = 0 if p(z) =0
and (0 * p)(z) = 400 otherwise. Recall (cf. 1.3.8(4)) that the inverse sum p#q of
sublinear functionals p, ¢ € Sbl(X,R") is defined as

(p#q)(x) = inf{p(z1) Vq(z2) : z = 21 + 22} (x € X).
Denote by < the order in Sbl™(X) reverse to <;i.e. p < ¢ < p > ¢q. Now, put

Sbl1* (X) := (SbIT (X, R), #, *, <).

1.5.10. Theorem. The algebraic systems CS™(X), CS¥(X), Sbl™(X) and
Sbl* (X) are order complete conic lattices.
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< First of all, it is clear that the sets CSeg(X) and Sbl*(X) with their natural
orders are complete lattices. Therefore, the same is true for reverse orders.

By obvious reasons, the algebraic operations in CS™(X) and Sbl™ (X) satisfy
all the necessary conditions. It is worth going into detail only in the case of the
unusual operations # and *. However, even here commutativity and associativity
for the operations and their compatibility with the order relation < follow directly
from the definitions. We restrict ourselves to verifying distributivity of addition

with respect to summation of reals and axiom 1.5.1(2).
() (a+8)«C=(axC)#(B+C) (o, €RY). If 3 =0 and o # 0 then

(a+B)*xC=a"1C= U ‘o= U {EC’ﬂcone(C)}:(a*C)#(O*C).
Ogsgl(l 0<e<1 a

The same is true if « # 0 and § = 0. The case a = = 0 is trivial. Assume that
a#0and f#0. For every 0 <e <1,

._6/\1—E< I
76'_a 6 _Oé+/8’
€ 1—¢ 1
axCH#BxC = U ECH 3 C= U ’yECCa_i_ﬁC—(a—i-ﬁ)*C.
0<e<1 0<e<1

On the other hand, for ¢ := a/(a + ), we have
1—¢ 1

Consequently, (ax C)#(B*xC) D (a+ B) x C.
(2) (C1#D) V (Co#D) = (Cy V Cy)#D. Since in CS¥(X) the order is reverse
to that by inclusion, we need to show that

€
—Cn
o

(C1#D) N (Co#£D) = (Cy N Cy)#D.

The inclusion D is obvious since Cx#D D (Cy N Co)#D (k := 1,2). To prove
the reverse inclusion take z € (Ci#D) N (Cy#D). By definition there are 0 <
g,6 < 1such that z € eCi N (1 —¢)D and v € dCy N (1 —6)D. If € < 4§, then
x € (eC1) N (6Cy) C 6(Cy N Cy). Therefore,

The same is true if § < . Here we made use of the relation aC; NaCy = a(C; NCy)
which is true for all a > 0. >
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1.6. Comments

1.6.1. Convex sets became the object of independent study at the turn of the
XX century. At that time various interconnections were discovered between convex
function and convex sets. The latter were well known long before the notion of
convex function was introduced. Preliminary study of these objects was connected
mainly with finite-dimensional geometry, see [57, 254] and references therein. In
the 1930s the interest in convexity was connected with the development of func-
tional analysis [82]. The formation of modern convex analysis began in the sixties
under the strong influence of the theory of extremal problems, the elaboration of
the optimization methods and research into mathematical economics. The term
“convex analysis” gains popularity after T. R. Rockafellar’s book [349] in which
Professor L. U. Tucker of the Princeton University is indicated as the person which
has coined the term. The discipline itself is framed mainly by the contributions of
W. Fenchel [107], J. J. Moreau [300], and R. T. Rockafellar [349]. The notion of
I-set and [-hull came back to T. S. Motzkin [301].

1.6.2. The study of convex correspondences, i.e. point-to-set mappings with
convex graph, was initiated in the sixties. Close interest to them is due the study of
the models of economic dynamics in the form of convex processes (R. T. Rockafellar
[348]) and superlinear point-to-set mappings (V. L. Makarov and A. M. Rubinov
[287], A. M. Rubinov [364]), see also [16, 336, 338, 349] and the references therein).

1.6.3. The notion of convex operator appeared along with the conception of
partially ordered vector space that was developed in the mid of thirties in the works
of G. Birkhoff, G. Freudenthal, L. V. Kantorovich, M. G. Krein, F. Riesz and
others. Sublinear operators were of explicit usefor the first time in the paper [166] of
L. V. Kantorovich in connection with a generalization of the Hahn-Banach theorem,
see also [167-169]. Various transformations over convex operators presented in
Section 1.3 are essentially contained in R. T. Rockafellar’s book [349].

1.6.4. The problem of dominated extension of linear operators originates with
the Hahn-Banach theorem (see [137] for its history). Theorem 1.4.13 (1) as stated
was discovered by L. V. Kantorovich in 1935 and was perceived as a generalization
serving a bizarre purpose. Now it became a truism that convex analysis and the
theory of ordered vector spaces are boon companions. The equivalence between the
extension and least upper bound properties (Theorem 1.4.13 (2)) was first estab-
lished in W. Bonnice and R. Silvermann [38] and T.-O. To [392]; the improvement
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of its proof presented in 1.4.10 is due to A. D. Ioffe in [142]. He also introduced
a new basic concept of fan. A nice but still incomplete survey of the Hahn-Banach
theorem is in G. Buskes [59].

The origin of the Hahn-Banach-Kantorovich theorem in subdifferential form
is reflected in [2, 240, 363, 391]. Subsections 1.4.17-1.4.19 relate to the isometric
theory of Banach spaces: for a detailed presentation see the excellent books by
E. Lacey [255] and J. Lindenstrauss and L. Tzafriri [267].

1.6.5. The construction of the space of convex objects came back to its famous
precedessor for ordered algebraic systems which is due to J. von Neumann and
G. Birkhoff, see [254, 110]. G. Minkowski was the first who studied properties of
the semigroup of compact convex sets. One of the first deep applications of spaces
of convex sets was given in a series of papers by A. D. Alexandrov on the theory
of mixed volumes; some interesting further achievements are due to L. Hérmander,
A. G. Pinsker, et al.; see [57, 254] for further references.

1.6.6. The notion of fan introduced by A. D. Ioffe has many deep applications
in nonsmooth analysis. In particular, a fan may serve as local approximation to
nonsmooth mappings as naturally as linear operators do the same in classical cal-
culus, see [140, 141, 143]. As an illustration we state a nonsmooth inverse function
theorem from [140].

Let X and Y be Banach spaces and & be an odd fan from X to Y. We say
that o is regular if o7 (x) is a nonempty compact set for every z € X and

inf{|lyll : y € &/ (x), [[z] = 1} > 0.
In case when there exists a positive number k such that
| (x)|| := sup{[|y]l : y € #(2)} < kllzf| (z € X)

the fan &7 is called bounded.
We now take a mapping f : U — Y, where U is an open subset in X and

x9 € U. A bounded fan & is said to be a predifferential of f at x, in symbols
Df(%o) = JZ%, if

Jim b (@) = £@) — ]2y € (@)} =0,
h—0
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Define a function f°(z¢)(h,y’) : X x Y’ — R by

Pl =it s {2 - @}
€7V lz+th—mzgl|<e
lz—zoll<e

If f is Lipschitzian near xo then f°(zq) is a real-valued bisublinear function. Ac-
cording to 1.5.8 (4) there is a unique fan o with s(</) = f°(x¢) and one can prove
that Df(z¢) = «/. Most facts of the classical calculus are valid for predifferentials
of locally Lipschitzian mappings.

Theorem. Assume that a mapping f : U — Y is Lipschitzian near xoq and has
a regular predifferential at xo. Then there exists a neighborhood V' of f(x¢) and a
Lipschitzian mapping g : V' — X such that go f(x) = x for allx € X, ||z — x| < &.

In finite dimensions, certain inverse function and implicit function theorems
were obtained earlier by F. H. Clarke [63], G. G. Magaril-Il'yaev [283], B. H. Pour-
ciau [334], and J. Warga [411, 412].

Some additional material related to Chapter 1 can be found in [5, 91, 138, 170,
173, 188, 215, 240, 300, 309, 310, 403].



Chapter 2
Geometry of Subdifferentials

There are various connections and interrelations between convex objects which make
the latter a convenient tool for investigation of numerous problems. One of the most
general form of such relations is granted by the Minkowski duality. It is sufficient
to study the duality for some particular class of objects under consideration, for
instance, for sublinear operators. Basing on information on their support sets,
we can rather easily obtain a description for subdifferentials of arbitrary convex
operators, we can find corresponding Young-Fenchel transforms, we can study
related extremal problems, etc.

Thus, the principal theme of the present chapter is analysis of the classical
Minkowski duality, which is the mapping that assigns to a sublinear operator
its support set or, in other words, its subdifferential (at zero). The questions
arisen in this way relate as regards their form to various branches of mathematics.
Indeed, it is necessary to find out the subdifferential of the composition of operators,
to look for analogs of the “chain rule” in calculus. The resulting problems are
usually attributed to analysis. There also arises a need of describing those algebraic
structures in which the laws of subdifferential calculus take place. These problems
fall within the competence of algebra. It is of use to explicate the structure of
a subdifferential from the standpoint of the classical theory, to study the ways of
recovering a subdifferential from its extreme points. The last question lies in the
traditional sphere of geometry.

It is very important to emphasize that a specific treat of the problems of sub-
differential calculus is incorporated in the synthetic approaches and the variety of
the tools for solution, the peculiarities characteristic of functional analysis. How-
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ever, the leading role is nonetheless played by ideas on the geometric structure of
a subdifferential. The problems arising in this connection and above all the problem
of describing a subdifferential intrinsically; i.e., in terms not involving the opera-
tor that is determined by the subdifferential, form the center of the subsequent

exposition.

2.1. The Canonical Operator Method

In the class of sublinear operators we distinguish canonical operators with
comparatively simple structure so that only one canonical operator is assigned to
each K-space and each cardinality. Any other total sublinear operator is obtained
as composition of a canonical operator and a linear operator. Thus there arises
a possibility of reducing general questions of the theory of sublinear operators to
the analysis of a canonical operator and a linear change of variables in it. This
constitutes generally the main idea of the canonical operator method. Proceed to
exact formulations.

2.1.1. Consider a K-space E and an arbitrary nonempty set 2. Denote by
loo (2, E) the set of all (order) bounded mappings from 2 into E; i.e., f € [(2A, F)
if and only if f : 20 — FE and the set {f(a) : « € 2} is order bounded in E. Tt is
easy to verify that [ (2, F), endowed with the coordinatewise algebraic operations
and order, is a K-space. The operator eg g acting from (2, E) into E by the
rule

eqp: fresup{f(a):acA} (felo(U E))

is called the canonical sublinear operator given by 2 and E. We often write ey
instead of €9 g, when it is clear from the context what K-space is meant. The
notation ¢,, is used when the cardinality of the set 2 equals n. Furthermore, the
operator ¢, is called finitely-generated.

Let X and Y be ordered vector spaces. An operator P : X — Y is called
increasing or isotonic if for any x;,x9 € X it follows from z; < o that P(z;) <
P(x5). An increasing linear operator is also called positive. As above, the collection
of all positive linear operators is denoted by L™ (X,Y’). Obviously, the positivity
of a linear operator T is equivalent to the inclusion T(X ") C Y, where X :=
{reX:z>0tand YT := {y € Y : y > 0} are the positive cones in X and YV
respectively.
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2.1.2. A sublinear operator P from an ordered vector space X into a K-space
FE is increasing if and only if its support set OP consists of positive operators, i.e.
OP C LT (X,Y).

< If P increases and T' € OP, then for every z € XT we have — Tz <
P(—x) < 0. Therefore T € L™ (X, E). Conversely, if 0P C L™ (X, F) and x; < x5
then by 1.4.14 (2)

P(zy) =sup{Txy : T € OP} <sup{Tzy:T € OP} = P(x3). >

2.1.3. A canonical operator is increasing and sublinear. A finitely-generated

canonical operator is order continuous.

2.1.4. Consider a set 2 of linear operators acting from a vector space X into
a K-space E. Recall that 2 is weakly (order) bounded if the set {ax : o € A} is
order bounded for every = € X. We denote by (A)x the mapping that assigns the
element ax € E to each a € A ie. (A)x : a— ax. If A is weakly order bounded,
then (A)x € [(A, E) for every fixed x € X. Consequently, we obtain a linear
operator () : X — (2, E) which acts as () : z — (A)x. Associates with a set
2l one more operator

Py :x—supf{ar:aec} (reX).

The operator Py is sublinear. According to 1.5.7, the support set 0Py is denoted
by cop(2l) and is called the support hull of A. These definitions ensure that the
following statement is valid:
If P is a sublinear operator such that 0P = cop(2l), then the representation
holds
P =gg9 0 (A).

By 1.4.14 (2) OP = cop(0P). Consequently, every sublinear operator P : X —
E admits the above representation with 2l := dP. Due to this fact the canoni-
cal sublinear operator is very useful in various problems connected with sublinear
operators and, particularly, in calculating support sets and support hulls.

2.1.5. Let Ag := Ag g be the embedding of E into I (2, E') which assigns
the constant mapping o — e (a € ) to every element e € E so that (Age)(a) =e
for all a € 2.
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(1) The following relations are true:

eqa,p oo g =1Ig, Aurpoewr(f)>f (felc(®E)),

where I is an identity mapping in FE.

(2) Let F' be another K-space and P : E — F be an increasing sublinear
operator. Then

8(Pogg[,E) = {T€L+(ZOO(Q[,E),F) T o Ag €8P}

< The operator P o eqg g increases; therefore, by 2.1.2, the support set (P o
g9, p) consists of positive operators. On the other hand, if T € (P o eg ) and
y := Agx then, according to (1), we obtain

ToAgr =Ty < Poey(y) = (Poeg)Agx = Pz

so that T o Ag € OP.
Conversely, suppose that T : (2, E) — F' is a positive operator and T o
Ag.p € OP. Then for f € I (2, E) we have

Tf<(ToAx)(ealf)) < Poealf),

i.e. T € O(P oeqy ), which was required. >

(3) For the support set of a canonical sublinear operator the following repre-
sentation holds:

deap ={a € LT (I(A,E),E) : a0 Ag g =Ig}.

< In fact, we need only to apply (2) with taking the identity operator Ig
instead of P. >

(4) For each weakly order bounded set 2 of linear operators the equality holds:

cop(RA) = Oeg o (A).

< In fact, we need only to apply 2.1.4 and (2):

cop(A) = 0Py = 0 (eg o (A)) = Deg 0 (A). >
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2.1.6. Proceed to calculation of the support sets of composite sublinear oper-
ators.

(1) Theorem. Let P, : X — E be a sublinear operator and P, : E — F be
an increasing sublinear operator. Then

O(PyoPy)={To(0P,):T € LT (loc(0P1,E),F), ToAgp, €OP,}.
Furthermore, if 0P; = cop(2l;) and 0P» = cop(2s), then

O(PyoPy)={To(A1):T €Lt (x(U,E),F),
(304 € 669{2)T oAg, =ao <Ql2)} .
< By 2.1.4, the representation Pyo Py = Pyoeg, o(2(;) holds. Applying 2.1.5 (4)
and 1.4.14 (4), we successively deduce:
O(Pyo Py) =0 (Proey, o(Ap))
= (P oea,) o ()
={T € L7 (Ic(U1,E), F) : T o Ay, € 0Py} o ()
={To(®R1):T>0, (3a € Deg,) T oAy, =0 (Us)},

whence the required claim follows. >

(2) Theorem. For each band projection 7 in a K-space E (i.e. for an element
m € P(F)) we have

O(Pyo Py) = U (8(To7ToP1)+8(To7rdoP1)),
TeoPs

where ¢ := Iy, — 7 is the complementary projection.
< By virtue of Theorem (1) we obtain

O(PyoPr) ={So(dP): S € L*(1s(Py, E), F), SoAgp, € OP,}.

If Ey := w(F), then (0P, Ep) is a band in the K-space (0P, F). Let II be
the projection onto this band. Then, as can be easily verified, llo Agp, = Agp, o.
Suppose that for some B € LT (I (0P, E), F) we have B o AOP; € OP,, and put
T :=BoApp,. Then

Tom=BoApp, om=BolloApp, TOWd:BOHdAapl.
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Next, by Theorem (1), the relations
Solo(OP)cdToroP), Sollo(dP)ecd(Tor?oP,)

hold, and moreover So (0P;) = (Soll+ Soll?) o (9P;). From the above it follows
that
So(0P) € d(TomoP)+d(TonoP).

In other words, the inclusion C is established. The reverse inclusion is obvious. >

(3) If P, : X — FE is a sublinear operator and P, : E — F is an increasing
sublinear operator, then

d(ProP)= | O(Tom).

TcoP,

2.1.7. Several facts about operators in vector lattices are needed in the sequel.
Consider a K-space E. A linear operator o : F — E with0 < ae < eforalle € ET,
ie. 0 < a < Ig,is called a multiplicator in E. The collection of all multiplicators
in E is denoted by M (FE), so that M (E) = [0, Ig] is an order interval in the space
of regular operators L"(E). Multiplicators in particular possess the following useful
properties.

(1) Every multiplicator preserves suprema and infima of arbitrary nonempty
order bounded sets.

(2) Any two multiplicators commute.

(3) If a multiplicator o is monomorphic, then o(FE) is an order dense ideal in
E; moreover, « is an order isomorphism between E and a(F).

(4) For every multiplicator o and every number € > 0 there exist finite-valued
elements 7. and p. such that

0<a—-7m.<¢elg, 0<p.—a<eclg.

Recall that an operator m € L(F) is said to be a finite-valued element if there exist
band projections 7y, ..., T, and numbers ty,...,t, such that 7 =t;m +-- -+, mp.
<1 The proofs of these facts are given in the theory of K-spaces. >

2.1.8. We continue deriving corollaries of Theorem 2.1.6 (1).
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(1) For arbitrary sublinear operators Py,...,P, : X — E the representation
holds
IOPLV---VP,)= U (g 0 0Py + -+, 0 OF,).

al,...,anEM(E)
art-tan=Ig

< Define the operators ) : X — E™ and ¢,, : E™ — FE by the formulas

Q(z) := (P (z),...,Po(z)) (z€X);
en(€l,...,en) =€ V---Ve, (e1,...,e, € E).

Clearly, ) and ¢, are sublinear operators and €,,0Q = P, V---V P,. Next, observe
that

8Q28P1 X ><8Pn = {(T17~-'7Tn) ZTk E@Pk (k? = 1,,n)}
Applying 2.1.6 (2) and 2.1.5 (3) successively, from this we obtain

AP V---VP,) = U (@(ay o P1) 4 -+ 0, 0 Py)).

To complete the proof we should only refer to 1.4.14 (5). >
The ideal center Z(FE) of E is defined by

Z(E):={SeL"(E): (3n e N)|S| <nlg}.

Clearly, Z(F) is a ring with respect to the conventional composition of operators.

(2) Let T € Ocy and let o be a multiplicator in E. Then for every f €
loo(U, E) we have Taf = oT'f, i.e. T is a homomorphism between [ (U, E) and
E, considered as the modules over the ring Z(F).

< Let 7 be an arbitrary projection in E. For all f € [ (2, E) we have

—moeg(—f) <Trnf <ey(nf)=moey(f).

& .= Jp — 7 we have 1o T o = 0.

Thus, for the complementary projection 7
Therefore, Tor = woT. Moreover, roTon® = 0. Finally, Tor = moTor+moTon? =
moT. From the last relation it is seen that 7" commutes with finite-valued elements.

It remains to refer to the needed property of multiplicators in 2.1.7 (4). >
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Let X be a vector lattice. A linear operator 1" from X into E is called, as
usual, a lattice homomorphism if T' preserves finite suprema, i.e.

T(xyV---Va,)=Txy V---VTx, (x1,...,2, € X).

Moreover, it suffices to demand that the latter relation be true only for n := 2.

(3) A positive operator T is a lattice homomorphism if and only if for any
operator S : X — E with 0 < S < T there exists a multiplicator « for which
S =aoT, ie. the equality of order intervals [0,T] = [0, g] o T holds.

< Consider the sublinear operators P, P, : X? — E, where

Pl(l‘l,.’L‘Q) = T(Il \/LUQ) ($1,IL’2€X)7
PQ(.CUl,ZUQ) = T.I‘l \/T.’Eg (.’13'1,.132 c X)

The assumption that 7' is a lattice homomorphism is equivalent to the equality
0P, = 0P,. Direct calculation shows that

8P1 = {(.731,(132) = Tlml +T2$2 : T]_,T2 S L+(X, E)7T1 +T2 = T}
It remains to observe that, according to 2.1.8 (1),
8P2 = {(171,(172) = O[leEl —+ O./QTLUQ PO, 00 € M(E), o1 + Qy = IE},

whence the required claim follows easily. >

2.1.9. Recall that an element x in the positive cone X of an ordered vector
space X is said to be discrete if [0,z] = [0, 1]x. Here [0,z] and [0, 1] denote order
intervals in X and R respectively. It follows from 2.1.8 (3) that a lattice homomor-
phism with values in R is the same as a discrete functional in L+ (X, R). Since [0, 1]
can be considered as an order interval [0, Ig] C LT (R), it is natural to introduce
the following definition.

Let X be an ordered vector space and let £ be a K-space. An operator
T € LT (X, FE) is said to be discrete if [0,T] = [0,Ig] o T. Thus, if X is a vector
lattice then a discrete operator is just a lattice homomorphism. It is noteworthy
that discrete operators exist not only on vector lattices. Note also that discrete
operators as well as discrete functionals can be extended (we shall need this fact in
the sequel). First we establish the following auxiliary fact. A cone K in X is said
to be reproducing if X = K — K
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(1) Let X be an ordered vector space and T' be an E-valued discrete operator
on X,ie T e LY (X,E) and [0,T] = [0,Ig] oT. Then, either E = {0} or the cone
X is reproducing.

< Let X:= XT — X* and 29 € X \ X. Now let f be a functional on X such
that ker(f) D X and f(z) = 1. Denote by f ® ey the operator x — f(x)e (x € X).
Clearly, T'+ f @ Tz € [0,T] whence T'zg + Txg = aT'zg for some a € [0, Ig]. This
implies T'rg = 0. Thus we conclude that either X = X or 7" = 0. In the latter case
if E#{0}and e € E\ {0} then T + f ® e € [0,T], and again X = X. >

(2) Kantorovich theorem for a discrete operator. Let X be an ordered
vector space and E& be a K-space. Further, let X, be a massive subspace of X
and let Ty € L™ (Xy, E) be a discrete operator on Xo. Then there exists a discrete
extension T' of the operator Ty to the space X.

< For the safe of diversity we give a proof following the classical pattern. First
let X = {xg +txy : g € Xo, t € R} for some z1 € X \ Xy. Put Tay := inf{Thxg :
xo € Xo, v1 <o} and Ty := T | Xo. Tt is clear that T is a positive operator (since
Xo is massive). If 77 € [0,7], then by our assumption there is a multiplicator
a € M(E) with T" | Xo = oT | X, i.e. T'xg = aT'zq for all zy € Xy. Since the
equalities

T'ry = inf{T"zg : 29y € Xo, 1 < 3o} = aT'x1;
(T — T/).’L'l = 11’lf{(T — T/).CEO 1 Xo € Xo, I < 1'0} = (IE — Oé) OT.fIfl,

hold, it follows that 7" = a0 T'.

Now let X = J, X, where (X;) is an upward-filtered (by inclusion) family of
subspaces containing Xy. Assume the positive operators T} : X; — E to be discrete
and T, to be a restriction of T} to X whenever X, C X;. Consider the extension T’
of the operator Ty to X defined by the relation Tx := Tyx (x € X;). Also introduce
two sublinear operators P, P, : X — E by the formulas

P(z):=inf{T2': 2’ € X, 0 <2/, z <2},
Py(z) :=inf{T2': 2’ € Xy, 0 <2, z <2’}

According to condition (1), P and P; are total and, in addition,

8P == [O,T], aPt == [O7Tt]
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Since the operator T is discrete, we have (Tyx)* = Pi(z) for x and ¢ with =z € X;.
From this we deduce (Tz)" = (Tix)t = Pi(x) > P(x) > (Tx)*. Consequently,
(Tz)™ = P(x) for all x € X. Taking subdifferentials, we obtain [0,Ig] o T =
Iz — (Tz)") = OP = [0,T], i.e. T is a discrete operator. By construction,
T Xo=Tp. >

2.1.10. In Subsections 2.1.5, 2.1.6, and 2.1.8 it was demonstrated amply how
important may be a detailed analytic description for the support set of a canonical
operator eg . The results to be given in the rest of this section are concerned with
integral representation of these support sets in various situations. First consider
the scalar case £ := R. We shall as usual write [ (%) instead of [, (2, R) and,
eq instead of egqr. Let Z(2A) be the Boolean algebra of all subsets of a set 2,
X# := L(X,R) and let ba(2) be the set of all bounded finitely additive measures
p: Z2A) — R. We call o a probability measure if 1(A) >0 (A C A) and p(A) = 1.
It is well-known that the Banach dual space [, ()’ is linearly isometric and lattice
isomorphic to ba(). The isomorphism is implemented by assigning the integral
I, : I () — R to a measure f, i.e.

@Ur:/fmwmm><fe%@m.
A

The next two facts are straightforward from these observation.

(1) The support set Oeq is bijective with the set of all finitely additive proba-
bility measures on 2.

(2) If 2 is a weakly bounded set in X#, then ¢ € cop(2l) if and only if there
exists a finitely additive probability measure p on 2l such that

w@=/@wwmm>uexy

A

As usual, we assign (x | o) = a(z) (o € X7,z € X).

Now suppose that 2 is a compact topological space. Denote by €5 the re-
striction of eg to the subspace C'(2) of real-valued continuous functions on . Let
rca(2l) be the space of all regular Borel measures on the compactum 2. According
to the Riesz-Markov theorem, the spaces C(2)" and rca(2() are linearly isomet-
ric and lattice isomorphic. An isomorphism may be again defined by assigning to



Geometry of Subdifferentials 71

a measure p the integral I, that is associated with the measure. From this we
immediately deduce the following statements.

(3) The support set Jeg can be identified with the set of all regular Borel
probability measures on 2.

(4) Let A be a weakly compact (i.e. o(X#, X)-compact) set of functionals on
X. For ¢ € X* we have ¢ € cop(2) if and only if there exists a regular Borel
probability measure p on 2l such that

wm=/&mwwm>uexy

A

The similar results for a general canonical operator are connected with measure
and integration theory in K-spaces. The detailed presentation of such theory falls
beyond the scope of the present book. We restrict ourselves to a sketch and frag-
mentary description of corresponding integration as well as related results on the
structure of a canonical operator and the elements of its subdifferential.

2.1.11. Consider a nonempty set 2 and a o-algebra 7 of the subsets of 2. We
shall call the mapping p : & — E an (E-valued) measure if u(@) = 0 and for every
sequence (A,) of pairwise disjoint sets A,, € o/ the equality holds

Iz (U An) = u(Ay) = 0-1173112#(14;@)-
n=1 n=1 k=1

We say that a measure p is positive and write g > 0 if pu(A) > 0 for all A € 7.
Denote the set of all bounded FE-valued measures on a o-algebra </ by
ca(UA, o/, E). If p,v € ca(U, o/, F) and t € R, then we put by definition

(44 V)(A) = u(A) + v(4) (A€ ),
(tn)(4) = tu(A) (A€ o);
pw>vep—v>0.

One can prove that ca(2, &7, F) is a K-space. In particular, every measure p : .o/ —
E has the positive part 4™ := VvV 0 and the negative part = := (—pu)*™ = —u A 0.
It is easy to verify that

pt(A) =sup{u(Ad): A e, A C A} (Ae ).
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In the sequel, we shall consider special E-valued measures. Suppose that 2 is
a (compact) topological space and o7 is the Borel o-algebra. A positive measure
p: o/ — FE is said to be regular if for every A € o/ we have u(A) = inf{u(U) : U D
A, U € Op()}, where Op(2() is the collection of all open subsets of 2. If the latter
condition is true only for closed A € o7, then pu is called quasireqular. Finally, an
arbitrary measure p : &/ — E is said to be regular (quasiregular) if the positive
measures u and p~ are regular (quasiregular). Let rca(2, E) and qca(2, E) be
the sets of E-valued Borel measures, regular and quasiregular respectively. It is
seen from the definitions that rca(2(, ) and qca(2, E) are vector sublattices in
ca(U, o, E). Clearly, the supremum (infimum) of the increasing (decreasing) family
of quasiregular measures bounded in ca(2, .o/, E) will also be quasiregular. The
same holds for regular measures. Thus qca(2, E) and rca(2, F) are K-spaces.

2.1.12. We also introduce several spaces of continuous abstract valued func-
tions which are needed in our discussion. Denote E(e) := [J{[—ne,ne] : n € N},
where e € ET. Clearly, E(e) is a K-space with strong unit e. In F(e) one can
introduce the norm

llule :==1inf{A > 0:|u] < AXe} (u€ E(e)).

It is well-known that (E(e), || - ) is a Banach lattice. Let C(2, E(e)) be the space
of all mappings from 2 into E(e) continuous in the sense of the norm || - ||.. Then,

put
Cr(A, E) := U {C(U,E(e)) : e € ET)}

and call the elements of this set r-continuous functions.

It is clear that C,.(2(, E) is contained in (2, F), since in E(e) norm bound-
edness coincides with order boundedness. Moreover, C,.(2, E) is a vector sublattice
in loo(2A, E).

(1) For any f € C.(, F) and € > 0 there exist e € ET and finite collections
O1y---y0n € C(A) and ey, ..., e, € E such that

sup < cee.

ac?

(@) =Y gr(@)er
k=1

< By the assumption, f € C(2, E(e)) for some e € Et. According to the
Kakutani and Krein brothers theorem, E(e) is linearly isometric and lattice iso-
morphic to C(Q) for some extremally disconnected compactum ). Therefore one



Geometry of Subdifferentials 73

can assume that f € C(A,C(Q)). However, the spaces C'(2,C(Q)) and C(A x Q)
are isomorphic as Banach lattices. It remains to note that, according to the Stone-
Weierstrass theorem, the subspace of the functions (a,q) — Y ,_; vr(®)ex(q),
where ¢1,...,0, € C() and ey, ..., e, € C(Q), is dense in C(2A x Q). >

(2) Let us temporarily denote by C(2) ® E the set of all mappings f: A — E
of the form

fl@)=0) pe(a)es (aeq),
3

where (¢¢) is a uniformly bounded family of continuous functions on A and (e¢)
is an order bounded family of pairwise disjoint elements of F. Call the mapping
f € loo(, E) piecewise r-continuous if for any nonzero band projection 7 in E there
exist a band projection 0 # p < 7 and an element e € E* such that for an arbitrary
e > 0, one can choose an element h € C(2A)®F for which sup,cq p|f(a)—h(a)| < ce.
Let Cr (2, E) be a space of all piecewise r-continuous mappings from 2 into E. As
it is seen, C (2, F) is also a vector sublattice in I (2, E). We can give another
description of the space C(2(, E') using the representation of E as an order dense
ideal in C'(Q), where @ is the Stone representation space of E. Namely a mapping
f:A— FE C Cx(Q) belongs to Cr (2, E) if and only if there exists a comeager set
(= the complementary set to a meager set) Qg C () and an element e € E such
that the relation

g(t) ca— f(a)(t) (e te Q)
determines a continuous vector-valued function g : @, — C(2) and ||g(t)||c(a) <
e(t) (t € Qo).

2.1.13. Now define the integral with respect to an arbitrary measure p €
ca(U, o, F).

(1) Denote by St(2, <7) the set of all functions ¢ : A — R of the form ¢ =
ZZZI apXA,, where Ay,..., A, € &, ay,...,a, € R, and x4 is the characteristic
function of a set A. Construct the operator I, : St(2, /) — E by putting

IM (Zak%Ak> = Zak,u(Ak)
k=1

k=1

As it is seen I, is a linear operator; moreover, the normative inequality holds

(L (D < W flloolul () (f € St(A, 7)),
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where || flloo = supaecq |f(A)|. The subspace St(U, /) is dense with respect to
the norm in the space [ (2, .2/) of all bounded measurable functions. Therefore
I,, admits a unique linear extension (by continuity ) to I (2, 27), with the above-
mentioned normative inequality being preserved. In particular, if 2 is a compactum
and <7 is the Borel o-algebra, then I,,(f) is defined for every continuous function
f € C(). Note also that I, > 0 if and only if © > 0.

(2) Let F' be another K-space and p € ca(d, o, L"(E, F)), where L"(E, F)
is the space of all regular operators from E into F', as usual. Then the integral
I, : C(A) — E can be extended to C,.(, E). Identify the algebraic tensor product
C(A) ® E with a subspace in C,(%, E), assigning the mapping o — Y ,_, pr(a)ey
(€ A) to >, _, ¢k ® ek, where e, € E and ¢, € C(2). Define I, on C(A) @ E
by the formula

I, (Z oK ® €k) = ZI,LL(SDk)ek~

If f e C.(2A E), then according to 2.1.12(1) there exist e € ET and a sequence
(fn) C C(A) ® E such that
1
sup | f(a) = fa(e)] < —e.
acA n
Put by definition 1,,(f) := o-lim I,,(f,). Soundness of the above definitions can be
easily verified.
For each finitely additive measure p : &/ — L"(E,F) the mapping I, :
Cr (AU, E) — F is a regular operator. Moreover, 1 > 0, if and only if I,, > 0.

(3) Finally, consider a measure p with values in the space of o-continuous (=
normal) linear operators L™ (E, F'). Then I, can be extended to C (2, E).

Let again I, be defined on C(2) as in (1). Then I, is a regular operator from
C(2) into L™ (E, F). Take a mapping f € C() ® E of the form

fl@) =) wela)es (ae),

S

where (e¢)¢cz is a bounded family of pairwise disjoint elements in £ and (¢¢)¢e=
is an uniformly bounded family of continuous functions on 2. Put

1(f) =3 Iulwe)ee.
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This definition is sound since for such family (e¢)ecz and arbitrary ¢ € C(21), by
o-continuity of I,,(¢), we have

I, (@ZQ) =1,(p) Zeg.
£eE {ee

Some further extension of I,, to C (2, E) is obtained with the help of 2.1.12 (2). In
fact, if f € Cr (2, E) then in the algebra of band projections P(FE) of the space F
there exists a partition of unity (= a family of pairwise disjoint elements whose least
upper bound equals unity, the identity projection) (7¢)ecz such that each of the
mappings m¢ f is uniformly approximated by elements of C'() ©® E. More precisely,
for every & € Z there exist e € E and a sequence (f,) C C(2) ® E such that

sup [ () — fu(0)] < e
acA n
Put I, (me f) == o-lim [,(f») and again I,(f) := >, Lu(me f).

It is easily verified that I,, is a regular operator from C, (A, E) into F'; moreover,
the relations I,, > 0 and p > 0 are equivalent.

Note that in definitions (1), (2) and (3) the countable additivity of the measure
1 was never used. However, it appears inevitably in analytical description for the
considered classes of operators.

2.1.14. Now we give several results about analytical representation of linear
operators which yields new formulas of subdifferentiation.

Suppose that for every n € N a directed set A(n) is given. Take a sequence
of decreasing nets (ea,n)aca(n) C [0,€] in a K-space E such that inf{e,, : a €
A(n)} =0 for each n € N. If for any such sequence the equality holds

inf supe,nmyn =0, A:= A(n),
‘PGARGEI\)I en), g ( )

then the K-space E is said to be (o, 00)-distributive. For a K-spaces of countable
type (= with the countable chain condition) the property of (o, co)-distributivity
is equivalent to the regularity of the base. The latter means that the diagonal
principle is fulfilled in the Boolean algebra Z(E): if a double sequence (by, m )n,men
in A(F) is such that for every n € N the sequence (zy m)men decreases and o-
converges to zero then there exists a strictly increasing sequence (m(n))nen for

which o-limy, 00 Zpn mn) = 0.



76 Chapter 2

(1) Wright theorem. Let 2 be a compact topological space and let E' be an
arbitrary K-space. The mapping pv — I,, implements a linear and lattice isomor-
phism of K-spaces qca(2, E) and L"(C(), E).

(2) Theorem. Let a K-space E be (o, 00)-distributive. Then
qca(U, E) = rca(2, E).

In addition, the mapping p +— I, implements a linear and lattice isomorphism of
K-spaces rca(, E') and L"(C(2), F).

We omit the proofs of the Wright theorem and its improvements contained
in (2), which demand considerations that are rather long and laborious in a technical
sense.

(3) For every regular operator T : C() — L"(E,F) there exists a unique
regular operator 'T : C,.(, E) — F such that 'T'(¢ ® e) = (T'p)e for all p € C(2A)
and e € E. The mapping T — 'T implements a linear and lattice isomorphism of
the K-spaces L™ (C'(A),L"(E, F)) and L"(C, (A, E), F).

<1 One can proved it with the help of 2.1.12, following the integral extension
scheme from 2.1.13 (2). >

Now let L, (Cr (2, E), F') denote the set of all regular operators 7' : C (2, E) —
F satisfying the following additional condition: for any partition of unity (7¢)eez C
PB(£) and an arbitrary f € Cr(2U, E) we have T'f = 3. = T(me f).

(4) Theorem. For each regular operator T' : C(2) — L™(E, F) there exists
a unique operator 'T € L(Cr (A, E), F) such that 'T(p®e) =T (p)e for alle € E
and ¢ € C(). The transformation T +— T is a linear and lattice isomorphism of
the K-spaces L"(C'(2), L™ (E, F)) and L. (Cr (U, E), F).

< The proof of this fact leans on 2.1.12 (2), 2.1.13 (3), as in (3), and also on the
following statement: A regular operator S : E — F is order continuous if and only if
Se =3 ¢cz S(mee) for each e € E and for any partition of unity (m¢)eez C P(E). >

Now, we can sum up what was said above in the following two theorems about
integral representation of linear operators.

(5) Theorem. The general form of a linear operator T' belonging to the class
L"(C, (AU, E), F) is given by the formula

Ty = / flo)du(@) (f € Co(, B)),
A
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where 1 € qca(2(, L"(E, F)).
(6) Theorem. The general form of a linear operator T belonging to the class

L. (Cr(A, E), F) is given by the formula

Ty = / fl@)dp() (f € Co(, E)),
A

where p € qca(2A, L™ (E, F)).

2.1.15. Denote by ey := g i and e := € p the restrictions of the canonical
operator g g to C (A, E) and Cr (2, E) respectively.

(1) For an increasing sublinear operator P : E — F the representation holds
O (Poey) = {1,(): i € qea(2, I’ (B, F))*, ju(®) € 9P}

< If ¢, is the identity embedding of C.,. (U, F) into I (A, E), then by 1.4.14 (4)
there holds
O(Poey)=0(Poegot)=0(Poeg)oL.

It remains to apply 2.1.5(2) and 2.1.14 (5). >

(2) For an increasing o-continuous sublinear operator P : E — F the repre-
sentation holds

O(Poey) ={1,(:):peqca(d,L"(E, F)), p(A) € OP}.

< Let ¢ be the identity embedding of C (2, E) into I (2, E). Then again by
1.4.14 (4) we have

O(Poegy)=0(Poegouir) =0(Poeg)oLr.

The proof is now concluded by the application of 2.1.5(2) and 2.1.14 (6). >

(3) The integral representation holds:

05 iz = {I,() : p € qea (A, Orth(E))*, w(@A) = I} .
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< We need to put P := Ig in (2) and note that if u € qca(2, L™ (FE, E))* then
it follows from p(2A) = Ig that u(A) € Orth(F) for all A € &7. >

(4) If a K-space E is (0,00)-distributive, then

Oeq g = {1u(-) : p € rca(A, Orth(E)) ™, p(A) =1Ig}.

2.1.16. Theorem. Let a mapping p : X x A — FE possesses the following
properties: = +— p(z,a) (z € X) is a sublinear operator for all o € A and « +—
p(x,a) (o € A) is a piecewise r-continuous mapping for all x € X. Put

q(x) = sup{p(z,a) : v € A}.
Then the operator q : X — FE is sublinear and the following representation is valid:
90=U{o( [ @) du(@) : € acal@ Or(E)*, (@) = 1}
2

If the K-space E is (o,00)-distributive, then one can write rca(2, F) instead of
qca(U, F) in this formula.
< Introduce the operator P : X — C, (2, E) by the formula

Pz):a—px,a) (aeci).
Then ¢ = €3 o P and, according to 2.1.6 (3), we obtain
0q=|J{0(ToP):T € 0ef}.

It remains to apply 2.1.15 (3). The second part can be establish similarly on apply-
ing 2.1.15 (4).

2.2. The Extremal Structure of Subdifferentials

Now we proceed with the study of the intrinsic structure of support sets from
a geometrical point of view. According to the scalar theory there is a natural in-
terconnection between discrete functionals and extreme points which leads to the
classical Krein-Mil'man theorem. On the other hand, the validity of the Kan-
torovich extension theorem for a discrete operator suggests that the support sets
of general operators are analogous to the usual subdifferentials of convex functions.
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In fact, such analogy can be drawn on rather deeply and completely. Further we
shall discuss the analogy in detail. Now we only note that in the case of operators
a statement holds which is more delicate than a possibility of reconstruction of
support sets from their extreme points.

2.2.1. Let P : X — F be a sublinear operator. Denote by the symbol Ch(P)
the collection of all extreme points of the support set 0P. This notation emphasizes
G. Choquet’s contribution to the study of convex sets. Take another K-space F
and let T € LT(E, F). We call an operator S € 9P a T-extreme point of OP (or
a T-extreme point of P) and write S € &(T, P) if ToS € Ch(ToP). If £ is a family
of positive operators, then we put

£(&,P):= () &(T,P).
TeL

Recall that an operator T is said to be order-continuous, or o-continuous if
T(infU) = inf T(U) for any bounded below and downward-filtered set U in E.
Let £y be the class of all o-continuous operators defined on a K-space E and tak-
ing their values in arbitrary K-spaces. The set &(£o, P) is denoted by the symbol
&o(P) and its elements are called o-extreme points of OP (or P).

2.2.2. Krein-Mil’'man theorem for o-extreme points. Every support set
is the support hull of the set of its o-extreme points. Symbolically,

oP = a(ggo(p)) o <(§0(P)>

<1 Consider the set .% of all sublinear operators P’ : X — FE such that 0P’ C
OP and O(T o P’) is an extreme subset of J(T o P) for each o-continuous operator
T defined on E. Clearly, P € #. Order % in a conventional way by putting
P, < P, & 0P; C 0P, and verify that .%# is inductive.

Consider an arbitrary chain € in .%. First of all, observe that for any x € X
the family {P’(z) : P’ € €} filters. Moreover, 0 < P'(z)+ P'(—z) < P'(z) + P(—x)
so that the element Py(z) := inf{P’(z) : P’ € €} is defined. Evidently, the operator
Py : X — E arising from this formula is sublinear. Verify that P, € €. To this
end take an o-continuous operator T, numbers a;,as > 0 and operators Sy, Sy €
O(T o P) satisfying the condition oy + a2 = 1 and oy 51 + @S2 € O(T o Fy). Since
O(T o P') is an extreme set for any P’ € € and contains 0(1 o F), it follows that
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S1 € (T o P") and Sy € (T o P’). According to the o-continuity of the operator
T, we obtain

Six <inf{T o P'(x): P' € €} = Tinf{P'(z) : P' € €} = T o By(x).

Therefore, S; € O(T o Fy). Similarly, Sy € 9(T o Fy).
By the Kuratowski-Zorn lemma there is a minimal element ) in .%. Denote
Qo - h inf ™ H(Q(x + ah) — Q(x)).
a>

Clearly, @, < @Q and 0Q(x) = 0Q, = {S € 9Q : Sz = Q(x)}. Moreover, for any

o-continuous operator 1" we have

NT 0Qy) =0(T 0Q)x=0(T0Q)(x)
={Se€d(ToQ):Sr=ToQ(x)}.

Let 151 + a38; € (T o Q) holds for some Si,S; € O(1 o P) and for numbers
ap, a2 > 0 with oy + @z = 1. Then 51,5 € 9(T o @), since 9(T o Q) is an
extreme set and the inclusion (T o Q) C 9(T o @) holds. In addition, by the
above a; 512 + a2Sex =T o Q(z). Therefore,

0> a1 (S12 —ToQ(x)) + az(S2x —T o Q(x)) = 0.

Thus S1, Sy € (T oQ)(x) = (T oQ,). Finally, we conclude that @ belongs to .#,
whence, by the minimality of @, it follows that @), = (. Since x € X is arbitrary,
@ is a linear operator. Hence Q € &y(P).

Thus, we have established that there are o-extreme points in each support set.
Therefore, to complete the proof it suffices to observe that & (P) C & (P;) for every
x € X. This is true according to the above-mentioned fact that 0(7 o Q) is an
extreme subset of (T o Q) for any o-continuous operator 7" and for an arbitrary
sublinear operator ). Thus for every x € X the estimates hold

P(x) > sup{Sx : S € &(P)} > sup{Sx : S € &(FP,)} = P(x)

which complete the proof. >
It is seen from the proof that Theorem 2.2.2 remains valid under somewhat
weaker assumptions (cf. 2.3.7). For instance, it is sufficient to require that the space
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E and the image spaces of the considered order-continuous operators possess only
the chain completeness property, and being not necessarily K-spaces. Recall that an
ordered set is chain complete if every bounded upward-filtered set possesses a least
upper bound. Here the following remark is relevant. Since Ch(P) = &(Ig, P); the
Krein-Mil’'man theorem, as formulated, implies in particular that a subdifferential
can be recovered from the set of its extreme points.

Now we develop a technique for recognizing the extreme and o-extreme points
of subdifferentials which we shall need in the sequel.

2.2.3. For an operator S in OP the following statements are equivalent:
(1) the operator T o S belongs to &(T o P);

(2) for all operators 11,15, Sy, S satistying the conditions

T17T2EL+(E7F)7 51752€L(X7F)7
Th+T=T, ToS=5 + 5,
8168(T1 OP), SQG@(TQOP),

the equalities T o S = S7 and T 0o S = Sy are true;

(3) for the operator & : (x,y) — y — Sx, defined on the ordered space X x E
with positive cone epi(P), the equality of order segments holds

0,T] 0o/ =[0,T o <.

< (1) — (2): If the operators Ty,75,S5;, 5 satisfy conditions (2) then the
relations hold

2o S = (1105 + 52) +(S1 +T5 0 5);
T105+32€8(TOP),
St +TQOS€a(TOP).

Thus by (1) we have To S =Ty 0S5 + 53 =51 + 71505, whence T1 o S = 51 and
T508 = 5;.

(2) — (3): First of all observe that the operator # : (z,y) — Uy — Vx, where
UeL(E,F)and V € L(X, F), is positive on the space X x E endowed with the
above-mentioned order, if and only if U € LT (E, F) and V € 9(U o P). Tt follows
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that the operator &/ is positive since S € JP. Therefore [0,71] o .o/ C [0,T o &/].
If (2) holds for S, and the operator # is positive and dominated by the operator
Tod/, then U,/ T—U € L*(E,F). Moreover, V € 9(Uo P) and we have ToS—V €
O((T'—=U)o P). Applying (2) for the operators T} :=U, Ty :=T—-U, S; :=V, and
Sy :=ToS—-V,weobtain V=5 =T105=Uo0S. Thus, Z = U o ./, where
U e[0,T].

(3) — (1): Let S satisfy (3) and T oS = 151 + a2 Ss, where S1,Ss € 9(T o P)
and aq,as > 0, a1 +ay = 1. Consider an operator #(z,y) := ayTy —a1S1x. Then
% € [0, T o /] according to the relations

(TO%—%)(‘,O):—&QSQ, (TOJZ{—%)(O, '):Cle.

Thus the equation 77 0./ = 2 holds for some 17 € [0,T]. In other words, T} = oy T
and 77 o S = 1 57. This means that Sy =T o S. >

2.2.4. Recall several notions of K-space theory which will be of use in the
sequel. Let T" be a positive operator acting from a vector lattice F into a K-space
F. The set N(T) :={e € E : T|e| = 0} is called the null ideal of T. If T is an o-
continuous operator then N(T') is a band in E (see 1.5.1). The disjoint complement
N(T)¢ :={e € E: (Vz € N(T))|e| A |z| = 0} is also a band. It is called the band
of essential positivity of T', or the carrier of T'. This title reflects the fact that the
element z € N(T)% is strictly positive, i.e., z > 0 and z # 0, if and only if the
element 7'z is strictly positive.

For any band N in a K-space E there is a projection Pry onto N. The
operator Pry is given for e € ET by the relation Prye := sup[0,e] N N and is
called a band projection. The soundness of this definition can be easily verified.
The band projection Pry(rya determined by the carrier of T' is denoted by the
symbol Prp.

2.2.5. Theorem. An operator S € 0P belongs to & (T, P) if and only if for
any x € X, y € E the equality holds:

Ty" = inf (T((P(w) = Su) V (P(u—z) = S(u—z) +1))).

< For every element (z,y) € X x E the relations

(x,y Vv Px) € epi(P), (0,yV P(z)—y) € epi(P)
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are true. Hence the following set is nonempty:
Uy == {(u,v) € X x E: P(u) <v, Plu—1z) <v—y}
Thus the operator
Py : (z,y) = inf{T o o/ (u,v) : (u,v) € Uy}

where, as above, &/ (u,v) := v — Su, is defined correctly. Clearly, the operator
P, : X x E — F is sublinear; moreover, 0P, = [0,T o &/]. It is well known
(and easily verifiable) that 0P, = [0,7] o ./ holds for the sublinear operator P, :=
(y — Ty™) o . Therefore, according to 1.4.14 (2), the equality of order segments,
indicated in 2.2.3 (3), holds if and only if P, = P,. The latter means that for all
x € X and y € ¥ we have

— + = : _ . _
T(y— Sz)" = ue)l(I}EEE{TU ToSu:Pu)V(y+ Plu—=z)) <wv}

= Jg’((T(P(u) V(y+ P(u—x)) —T o Su)

= inf (T(P(u) V (y + Pu— ) - Su))

= inﬁ((T((P(u) —Su)V (Plu—z)— S(u—=z)+y— Sx))).
ue
Since x € X and y € E are arbitrary the above equality is equivalent to the one
required. >

2.2.6. Now we list some useful corollaries of Theorem 2.2.5.

(1) Let T be a positive o-continuous operator and S € &(T,P). For the
projection Pry onto the carrier of T' the inclusion holds: Prr oS € Ch(Prr oP).

(2) If £ is a set of o-continuous lattice homomorphisms defined on the target
space of P, then &(%, P) = Ch(P).

(3) If the cone epi(P) is minihedral (i.e., the ordered vector space (X X
E,epi(P)) is a vector lattice), then &(T,P) O Ch(P) for any T. Moreover,
&y(P) = Ch(P).

< In this case for the set U, ,) mentioned in the proof of Theorem 2.2.5, we
have U,y = {(u,v) : (z,y)" < (u,v)}. Consequently, the equality [0,T o &/] =
[0,T] o & can be rewritten as T(« (z,y))T = T o o/ (x,y) for all (z,y) € X x E
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and for the considered S € OP in the notation of 2.2.5. Since by the assumption
S € Ch(P) implies the equality <7 (z,y)" = ((z,y))™, it follows that the intervals
[0,T o /] and [0,T) o o coincide, which means that S is a T-extreme point. >

(4) If £ is the order segment [0,T], then &(£, P) = &(T, P).

(5) Let T be a bounded (above) upward-filtered set of o-continuous lattice
homomorphisms of F into a K-space W. For any ¥ C LT (E, F) we have &(supT o
£,P)=&ToL,P).

(6) If F = W and T is an arbitrary family of projections, then & (sup oL, P) =
&l oL, P).

In particular, the above implies that in order to find o-extreme points it suffices
to consider only “big” operators with “small” images. So if F is a type (L) Banach
lattice and £ is the family of all operators defined on E with values in regularly
ordered spaces then &(%, P) = &(1, P), where 1 is a strong order unit in the dual
Banach lattice E’.

Now let QQ1,Q> : X — E be two sublinear operators (positive, for simplicity),
and T € LT (E,F), where F is another K-space, as usual. Similarly as with the
inverse sum (see 1.3.8 (4)), put

(Qi#trQ2)(x) == inf T(Qi(z1) V Qa(z2)).

r1+xro=x

Using the vector minimax theorem, one can easily check (cf. 1.3.10(5)) that the
following sup-representation is true:

Qi #TQ2=  sup (T10Q1 & Tr0Q2),
T7,2>0,75>0
Tt ToeeT

where the least upper bound is calculated pointwise.

(7) Given an operator S in OP, denote

@Q1:=P -8, Q) :=Q:1(-2) (z€X).
Then the following equivalences are true

Se&T,P) = N#rQs=0-ToQ T oQ2 =0.
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<1 The implication S € &(T, P) < Q1#1Q2 = 0 is straightforward from 2.2.5.
For the converse observe that if Q1#7Q2 =0then 7o Q1 ® (T —T") 0 Q5 = 0 for
every 0 < T’ < T. In particular, T o Q1 & T o Q5 = 0 and, moreover,

0= inf (T((P(u) — Su) V (P(u— ) — S(u— )

On applying the vector minimax theorem again (see 1.3.10(5) and 4.1.10(2)), we
successively derive

ung( (T((P(u) — Su) V (P(u—2x) — S(u—1z)+y)))

= sup (inf (T1 (P(u) — Su) + To(P(u — x) — S(u — x))) +T2y>
Ty >0, T, >0 \4EX
T1+To=T

= sup{Tgy : T1 Z 0, TQ Z 0, T1 +T2 = T}
=sup{T'y:T' €[0,T]} = Ty",
whence S € &(T, P) by 2.2.5. The second equivalence is immediate from the sup-
representation of Q1#1rQ-. >

(8) Let an operator P be given as P := ey o (). An operator S € OP is an
extreme point of OP if and only if for every 8 € L(l (2, E), E) the conditions

/6207 ﬁOAQ[:IE7 ﬁo<m>:S
imply the relation
Bl()x — AgoSz| =0 (ze€ X).
< According to (7), S € Ch(P) if and only if for every z € X we have
0= ig’((em (A (z + u) — Ag o S(u+ z))
Veg ((A)(u—z) — Ag 0 S(u—x)))

= 12& eq ((A)u — Ag o Su+ [(A)x — Ag 0 Szl) .

So, applying 2.1.5 (1) and the vector minimax theorem, we can continue

0= sup inf Bo ((A)u— Ag o Su) + [(A)x — Ag 0 Sz|)

BEdey UEX

= sup inf (Bo (A)u— Fo Ay oSu+ [|(A)xr — Ag o Sx|)
BEDegy ueX

= sup (B|(A)x — Ag o Sz|) + inf (5o (A)u — Su)
BEdey ueX

= sup Bl(A)x — Ag o Sx|,
B>0, BoAg=Ig
Bo(2A)=S
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which was required. >

(9) An operator S € Oeq is T-extreme if and only if
TISfl=TS|fl (f €lo(A E)).

< First of all, taking (7) into consideration, by analogy with (8) we derive that
S is a T-extreme point if and only if

0= uelir%le’E)T(sm (u— Ag o Su) + |f— Ag o Sf]).

According to the vector minimax theorem, we conclude

Se&T,P)— (YZ €0 (T oey))
0Zi%f(R(u—AQ[OSU)+|f—AQ[OSf|)
= RIf — Moo Sf| +inf (Ru+ —R o Ag 0 Su)
:R|f—AgOSU)|+i%f(RU—TOSU)
—(R=ToS — R|f — Ay o Sf| = 0)
—ToS|f—AgoSf|=0.

It remains to observe that

0=ToS|f—AyoSf|>T(S|f| — AulSf])
=TS|f|=T|Sf]l >0—TS|f| =TI|Sfl,

whence
TS|f —AgqoSf|=T|Sf—SoAgoSf|=0. >

2.2.7. Theorem. The following statements are equivalent:

(1) an operator S belongs to Ch(P);

(2) for any operators Sy, S, € OP and for multiplicators oy, oy € [0, Ig], with
a1 +as =Ig and oy 0 S + as 0S5 = S there is a band projection w in E for which
noS=m08; and 70 S =7n%0S,, where 1 := I — 7;
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(3) if for some operators Si,...,S, € OP and multiplicators oy, ...,q, €
[0, Ig] the equalities

n n
E ap = Ig, E ap oS, =51

hold then ay 0o S = ay o S, for every k:=1,...,n.

< (1) = (2): If a1, a9, 51,55 satisfy the conditions in (2), then in view of the
identity Ch(P) = &(Ig, P) and Proposition 2.2.3 we have a3 05 = a3 05;. Let 7 be
a band projection onto the carrier of ay. Taking into consideration the properties
of multiplicators, one can easily see that oS, = m0.S. Moreover, since a; on? = 0,
we have

7TdOS:7TdO(CY1051+OéQOSQ)
=a; 0% 08] + as 0?0 S5
=y o008y =Ip—a;)on?o S,

::WdC)SQ.

(2) — (3): Verify for instance that in (3) the condition a, 0 S = o, 0.5, holds.
To this end, observe that

n—1 n—1
ZakoSkE@(Zako(xHSlx\/n-\/Sn133)).

On applying the rules for calculation of subdifferentials, we come to the compati-
bility of the following conditions:

n—1 n—1 n—1
ZakoSk = (Zak> OZﬁlOSl,
k=1 k=1 =1

n—1

> Bi=1Is B, Bt €[0,1g]
=1

Since
n—1

S':=> oS €0P,
=1
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and moreover oy + - - -+ a,—1 = Ig — oy, we infer from the identity S = (Ig —ay,) 0
S"+a,08, that ToS, =705 and 7?0 S =7%0.S for a certain band projection
m in E. Because multiplicators commute, it follows that

7TdOS:7TdO([E—Ozn)OS/-I—?TdOOénOSn

=g —an)on?oS +a,on%0S,

:(IE—Oén)Oﬂ'dOS-i-OénOﬂ'dOSn.

Hence a,, om0 S = o, o @ 0 S,,. Finally, we obtain

doanoS-i—woanoSn

a,oS=m
=ap,ontoS, +moa, oS,

=, 08,

(3) — (1): It follows from 2.2.3. >

2.2.8. The established fact allows us to reveal one of the most important
peculiarities of the set of extreme points of subdifferentials, namely, the possibility
of their mixing, i.e., the cyclicity of Ch(P).

(1) Let 51,52 € Ch(P) and 7 be an arbitrary band projection in E. Then

m0S; + 70 Sy € Ch(P).

< Let S :=aU + BV, where U,V € OP and o, 3 € [0,1], a + § = 1. Clearly,

moS=anroU+ pBrnoV =mwolS5y,
1808 =arolU+ prloV =n%05,.

From this we derive

Sy =aroU+fBrnoV +7nl08;
Sy =antoU+prloV +7m0S,.

By 2.2.7 we obtain aroU = amoS;, ar®oU = ar?0S,. Therefore we conclude
aS =aroS; +ar%0 Sy = arolU + an® o U. Tt remains to refer to 2.2.3 once
again. >



Geometry of Subdifferentials 89

Observe that for any family (S¢)¢cz of elements of 0P and any family of
multiplicators (a¢)¢es such that » .o ag = Ig we have } .- ag oS¢ € OP. Here
the operators are summed with respect to pointwise o-convergence. In other words,

S:ZOégOS§ - (VxeX)Sx:o—Zozgong,

£€E £e=

where in turn

Y= 0_§€ZE$£ —y= O_élené Sg, Sg 1= gxg
(here © stands for the set of all finite subsets of =). Finally, note that y = o-lim x¢
means that there are an increasing family (a¢) and a decreasing family (bg) such
that a¢ < x¢ < be and sup(ae) = inf(be) = v.
The stated property of 0P is referred to as strong operator convexity of a sup-
port set. The following statement relates to this property.

(2) Let (S¢)eez be a family of elements of Ch(P) and let (m¢)ecxz be a family
of band projections forming a partition of unity, i.e., such that

G #& o omg, =0 Y me=Ig.

ek

Then the operator ..z m¢ o S¢ belongs to Ch(P) too.

The last fact allows us to call a (weakly order bounded) set 2 in L(X, E)
strongly cyclic if for any family (S¢)ecz of elements of A and for an arbitrary
partition of unity (m¢)eez we have } ..z me 0 S¢ € 2. The smallest strongly cyclic
set, containing the given set 2, is said to be the strongly cyclic hull of 2l and is
denoted by scyc(2) or A T] (cf. 2.4.2 (4)).

(3) scyc(&p(P)) C Ch(P).
Now we study in more detail the connection between o-extreme and extreme
points.

2.2.9. Theorem. The set of extreme points of the support set of a canonical
operator €g coincides with the set of lattice homomorphisms from [ (2, E) into E,
contained in Ocg. Moreover, Ch(eg) = &y(ex).

<1 The proof of this theorem can be extracted from 2.2.6 (8), (9). For the sake
of completeness we give an alternative proof which does not use the vector minimax
theorem.
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To begin with, prove the first part of the claim. Let u € Ch(eg) and p' € [0, .
It is clear that the operator o := p/ o Ay lies in the order segment [0, Ig]. Moreover
' € 0 (a' oeg). Hence, according to the subdifferentiation rule 1.4.14 (5), we have
@' = o oy for some py € Odeg. Similarly, p — p' = (Ig — ') o ps for suitable
fo € Oeg. Thus we get the representation y = o’ opy + (I —a’)opus. Consequently,
by Theorem 2.2.7 o/ o p = o o iy = p’ and [0, pu] = [0, Ig] o p. Thus, in virtue of
2.1.8(3) p is a lattice homomorphism.

Now let p € Oeg and p be a lattice homomorphism. If © = a; o puy + s o ps,
where p1,p2 € Ogq and aq,a0 > 0, a1 + an = Ig, then, in view of 2.1.8(3),
aj oy = o p for some o € [0, Ig]. Since g 0 Ay = pro Ag = Ip (see 2.1.5(2)),
it follows that & = a3 [ and so p; = p.

To prove the second part of the theorem it suffices to establish that the cone

epi (e3) = {(f,9) € loo(¥, E) x E : eq(f) <y}

is minihedral. Here £ (f) := ea(f))*. Indeed, if it is done then, by 2.2.6 (3), we
have @“’0(5@ = Ch(e"gi[). Moreover, if a; o i + g 0 gy € Oeg and pg, s € (%; then,
in view of the relation de = [0, Ig]ode] following from the subdifferentiation rules
1.4.14 (5) and 2.1.5 (3), we obtain p; 0 Ay, uaoAg € [0, Ig]; in addition, o i3 0 Ag +
aspis 0 Ag = Ip. It follows that pq o Ag = s 0 Ag = Ip. Therefore puq, ps € Ocg.
Thus Oeq is an extreme subset in dey. Consequently Ch (e9) C Ch (e) = & (eg)-
Hence if pu € Ch(eg) then T oy € Ch (T o ey) for any operator T'. Therefore, the
inclusion T o p € Ch (T o eg) holds, since (T oeg) C 0 (T oegy). Thus Ch (eq) C
& (es1). The reverse inclusion is obvious.

So, it remains to show that the cone

epi(eg) = {(f,9) €l E) x E:y >0, f < Aqy}

is minihedral. To this end, we shall demonstrate that for any two elements (f,y)
and (g, z) from [ (2, F) x E the representation holds

Fy)A(g.2)=((f—Day—2)") V(g —Aalz—y) "), yAz).

Let h denotes the first component of the right-hand side of the last relation. Observe
that the element (h,y A z) is dominated by the element (f,y). In fact,

f=h=f+Auly—2)" = f) A (Aulz—y)" —g)

=Aa(y—2)T A (Aa(z—y)T + f—9)
< Aa(y —2)7,
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ie. eq(f—h) <(y—2)T =y—yAz. Similarly one can verify that (g, z) dominates
(h,y A\ 2).

Next, let (A, p) be an arbitrary lower bound of the elements (f,y) and (g, 2).
Then e (f — k') <y —p and e (g — #') < z — p. Thus

y—p=20, 2z—p=0;
g—Nh < Ay(z —p).

Consequently p < y A z; moreover,

h=h < (f—Aaly—2)T)V(g—Aalz—y)")
—(f—Au(y—p)) V(9 — Aa(z —p))
=(f—Aay—yA2)V(g—Aualz —yAz))
—(f —Aay) V(9 — Auz) + Agp
= Aa(y Az —p),

i.e., (b, p) is less than or equal to (h,y A z) in the sense of the order induced by the
cone epi (eg) We thus have shown that (f,y) A (g,2) = (h,y A z) and the proof is
completed. >

2.2.10. Mil'man theorem. Let P : Y — FE be a sublinear operator acting
from a vector space Y into a K-space E. Further let T € L(X,Y). Then the
following inclusion holds

Ch(PoT) C Ch(P)oT.

< Let U € Ch(PoT). Clearly, U = VoT for some V € 0P in view of 1.4.14 (4).
Let Vo be the restriction of V' onto im(7"). Obviously, Vg lies in Ch(P o), where
¢ is the identical embedding of im(7") into Y. Therefore, by 2.2.3, the operator
Yo 1 im(T) x E — E, acting as

Y :(y,e) —e—Voe (yeim(T), ec E),

is discrete in the ordered space Y x E with positive cone epi(P). The subspace
im(7") x E is obviously massive in Y x E. Thus, according to the Kantorovich
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theorem for a discrete operator 2.1.9 (2), there is a discrete extension ¥ of the
operator %5. Undoubtedly, the operator Sy := #(y,0) belongs to the support set
OP being an extreme point there, and moreover, coincides with V' on the image
im(7"). In other words, U =V oT = SoT and S € Ch(P). >

2.2.11. Some important, corollaries of Mil’'man’s theorem are now at hand.

(1) If a subdifferential OP is the support hull of a set 2, then
Ch(P) C Ch(eg) o ().
<1 According to the hypothesis and Mil’'man’s theorem,

Ch(P) = Ch(cop(2)) = Ch (e o (A)) C Ch (eq) 0 (A). >

(2) For each sublinear operator P the next inclusion is true:
Ch(P) C Ch (egy(p)) 0 {60(P)).

Mil’'man’s theorem and its corollaries give a complete characterization of the in-
trinsic structure of each support set “modulo” that of the subdifferential of a canon-
ical operator and its extreme points. The structure of the last elements is described
below in Section 2.4.

2.3. Subdifferentials of Operators Acting in Modules

Studying subdifferentials we come across the algebraic structures with richer
structure than that of the initial vector spaces. This can be seen, in particular,
in Section 1.5. We should especially emphasize that the support set of a sublinear
operator is operator convex rather than simply convex i.e. it satisfies an analog of
the usual definition of convexity in which multiplicators serve as scalars. In other
words, studying conventional convex objects in vector spaces, we necessarily come
to more general analogs of convexity, i.e. to convexity in modules over rings (in
particular, over the multiplication ring of a K-space with a strong order unit). There
is a more important reason for interest in convex objects in modules. In applications
one often encounters problems where the divisibility hypothesis is not acceptable.
Such are certainly all problems of integer programming. In this connection of
considerable importance is to clarify to what extent it is possible to preserve the
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subdifferential machinery for arbitrary algebraic systems. This question will be in
the focus of our consideration. First of all we shall consider general properties of
subdifferentials in modules over rings.

2.3.1. We thus let A be an arbitrary lattice-ordered ring with positive unity
14. This means that A is a ring and there is an order relation < in A with respect
to which A is a lattice. Moreover, addition and multiplication are compatible with
the order relation in the conventional (and quite natural) fashion. In particular,
positive elements AT of the ring A constitute the semigroup with respect to the
addition in A. Now consider a module X owver the ring A, or in short an A-module
X. This module (as well as all the following) are always considered unitary, i.e.
1ax =z for all x € X. Consider an operator p: X — E°, where E := E" U {+c0},
as above, and E is an ordered A-module (a little thought about this notion prompts
its natural definition). An operator is called A-sublinear or module-sublinear when
the ring A is understood from the context, if for any z,y € X and 7,p € A" the
inequality holds

p(rx + py) < wp(x) + pp(y).

As a rule, in the sequel we restrict ourselves to the study of total A-sublinear
operators p : X — E. It should be observed that p(0) = 0. Indeed, p(0) < 0p(0) = 0
and in addition p(0) = p(0 4+ 0) < 2p(0). At the same time it is easy to see that
not for all z € X and 7 € AT with 7 # 0 the equality p(7x) = 7p(z) is true (this
makes an essential difference with R-sublinear operators, i.e. the usual sublinear
operators studied above). If p(mx) = 7p(x) for all z € X and m € AT, then p is
called an A*-homogeneous operator. Now consider the set Hom4 (X, E) which is
also denoted by L4 (X, E) or even L(X, E) in case it does not cause any confusion.
This set consists of all A-linear operators acting from X into E or, as they are also
called, of A-homomorphisms. Thus

T € Homu (X, E)
- (Vz,ye X)(Vm,p € A)T (nx + py) = 7Tz + pTy.

For an A-sublinear operator p : X — FE the subdifferential at zero (= the support
set) and the subdifferential at a point x € X are defined by the relations

04p .= {T € Homu (X, E) : (Vz € X)Tz < p(x)};
Op(x) ;== {T € 0 : T = p(x)}.
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Consequently the representation holds
0p(a) = {T € Homa(X, E) : T(y — z) < p(y) — p(z) (y € X)}.

If Z is the group of integers then since X and F are Z-modules (= abelian
groups), the subdifferentials 0%p and 0%p(x) are defined which are denoted simply
by Op and Op(x). As we shall see below this agreement does not cause a collision
of notations.

An A-module F is said to possess the A-extension property if for any A-modules
X and Y, given an A-sublinear operator p : ¥ — E, and a homomorphism 7' €
Hom 4 (X,Y), the Hahn-Banach formula

4 (poT) =8"poT

is valid. If in addition the subdifferential Op(y) is nonempty for any y € Y, then E
is said to admit convex analysis.

2.3.2. Let an A-module E possess the A-extension property and letp: X — E
be an A-sublinear operator. The statements are true:

(1) there exists T € 04p such that Tx = y if and only if my < p(wx) for all
T € A,

(2) an operator p is AT-homogeneous if and only if its subdifferential at every
point is nonempty, i.e. 94p(z) # @ for allz € X.

(1) IfT € 0% and Tx = y, then my = 7Tz = Trx < p(rx). If, in turn,
we have my < p(mx) for all # € A then from mx = mex we infer (m — m)y <
p((my — me)x) = 0, i.e. my = may. Therefore, we can correctly define an A-
homomorphism on the A-module {mx : 7 € A} by putting 7z — 7y (7 € A). On
applying the extension property, we obtain the sought operator 7'.

(2) If T € 0%p(z) and © € A+ then np(x) = nTx = Trr < p(rx) < mp(x),
whence follows the AT-homogeneity of p. Conversely, if we know that p is an
A-sublinear A™-homogeneous operator, then for every m € A we can write

+ +

mp(z) = 77 p(x) — 7 p(z) = p(nTz) — p(n )
<p(rtz —7"x) = p(rz).

Thus 04p(z) # @ by (1). >
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2.3.3. Let E be an ordered abelian group (i.e. an ordered Z-module). Put
Ey := ET — ET and assume that Ej, is an erased K-space. Recall that by erased K -
spaces we mean the groups that result from K-spaces by ignoring the multiplication
by real numbers, i.e. by removing from memory part of information about the space.

2.3.4. Bigard theorem. An ordered Z-module E possesses the Z-extension
property if and only if E} is an erased K-space.

<1 We shall establish only simpler and immediately necessary part of the the-
orem stating that the above condition is sufficient. The entire Bigard theorem is
contained in the subsequent results.

Thus let Ej be an erased K-space, let p : X — E be a subadditive (= Z-
sublinear) operator and let Ty : Xog — E be a group homomorphism such that
To € O(potr), where ¢ : Xo — X is the identity embedding. We need to construct an
extension of Ty to X, or, in other words, to verify that 7y belongs to (9p) o¢. Since
E} is an injective module (= a divisible group), it is obvious that Ej is embedded
into F as a direct summand (according to the well-known and easily checkable fact
from group theory). Hence there is no loss of generality in assuming that E = E}.
Considering X x E with the semigroup of positive elements epi(p) := {(x,e) : e >
p(z)}, we reduce the problem to a variant of the Kantorovich theorem 1.4.15 for
groups. Thus we can assume that Xj is a massive subgroup of the group X (i.e.
Xo+XT = X)and Ty : Xo — E is a positive group homomorphism. It is necessary
to construct its positive extension. The standard use of the Kuratowski-Zorn lemma
reduces the problem to the case in which X = {mZ + x¢ : m € Z,x9 € Xo}. Put

U:={e€E:(3xg € Xo)(@m >1)mT > z9 ANe = Tpze/m},
V.= {f eFlE: (EL’L’OO S XO)(EIn Z 1) nx S Zoo A f = Tollfoo/n}.

Obviously, U and V are nonempty since X is massive. Moreover, U < V holds.
In fact, for e € U and f € V we have e = Tyzg/m, f = Tyxee/n and xg < mZI,
nZT < xg9. Therefore, nzg < nmz < magy and nTyxry < mIyxrey. Consequently,
we have e < f. Now choose € € E so that U < e <V (for instance, € := inf V).
Put T(mZ + z¢) := meé + Toxg. Verify that the definition is sound. To do this
we have to show that if mZ + zqg = nT 4+ xg9 than meé + Toxg = ne + Tyxgy. For
definiteness we shall assume that n > m (in the case n = m there is nothing to
prove). Then (n — m)Z = xg — xgo, and therefore € > Ty(xg — zo9)/(n — m) and
€ < To(xg — o) /(n — m) according to the definition of €. Thus T is a correctly
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defined extension of 7. Undoubtedly, T" is a group homomorphism. Verify that T’
is monotone. If mZ + x¢ > nZ + xgo and n > m for definiteness, then (n — m)z <
g — Too and in addition € = (Tozg — Toxeo)/(n — m). Hence T(mZT + xg) =
me + Toxg > ne + Toxgo = T(nx + xo0), which completes the proof. >

2.3.5. We shall also need some properties of Z-sublinear operators which follow
from the Bigard theorem (more precisely, from its just-proven simpler part).

(1) Let p : X — E be a Z-sublinear operator. For every n € N we have
d(np) = ndp.

<1 The inclusion ndp C A(np) is obvious. Now assume that 7' € d(np). Accord-
ing to 2.3.4 we can take a homomorphism 7 € dp. Then T'— nTy € O(n(p — 1p)).
Since p(z) — Tox > 0, the image im(T — nTp) is contained in Ej,. Therefore the
operator S := n~1(T — nTy) is defined correctly. In addition, S € 9(p — Ty). Now
put Q := S + Tp. It is clear that Q € Op, and nQ = n(n~ (T — nTy)) + nTy = T.
Finally we conclude T € ndp. >

(2) For every n € N we have

i Op = nop.
k=1

< It suffices to note that the set on the right-hand side of the relation in
question is obviously contained in d(np), and to apply (1). >

(3) Let Ty, T; € Op and nTy = nl» holds for some n € N. Then Ty = T.
< Since Th —T5 € 0(p—1T3) and T € Op, we see that im(7; —T3) C Ep. Indeed,

p(x) — Tox — (Thx — Trx) > 0, p(z) — Teax >0,
Tyx —Ther = —(p(x) — Tox) + (T1z — Tox) + p(z) — Tox. >

(4) Let p: X — E be a Z-sublinear Z-homogeneous operator and let x € X.
Then for every h € X there exists an o-limit

P (2)(h) := o- lim (p(nz + h) — p(nz))

= inf{p(nz + h) — p(nx) : n € N}.

Moreover, 0(p'(x)) = Op(x).
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< Put z, := p(nx + h) — p(nz). Clearly, p(nz) = p(nz + h — h) < p(nz +
h) + p(—h), i.e. z, > —p(—h) for all n € N. Next, in view of the subadditivity and
Z*-homogeneity assumptions, for m > n we can write

2 = pna + h) — p(na)
= p(nz + h) + p((m —n)x) — (m —n)p(x) — np(x)
> p(nz + h+ (m —n)z) —mp(x)

= Zm.

Moreover, p(nz + h) — p(nz) < p(h) whence 9p'(z) C dp. In addition

P (2)(x) = o-lim(p(nz + z) — p(nz)) = p(a). >

(5) For every n € N we have (np)'(z) = np'(z).

(6) For a Z-sublinear p : X — E denote hy(z) := sup{Tz : T € dp}. Then h,
is the greatest Z-sublinear Z+-homogeneous operator dominated by p. Moreover,
Oh,, = Op.

2.3.6. Now proceed to the Krein-Mil’'man theorem in groups. First of all let
us agree that the operator T' € Jp is called extreme if the conditions 77,75 € Op
and T7 + T5 = 2T imply that T' = T; = T5. The set of extreme operators in the
subdifferential dp is denoted by Ch(p). It is seen that this notation agrees with the
conventional one.

Let us also extend the notion of canonical operator and the corresponding
formalism to the case of groups. Namely, for a nonempty set 2 we shall denote
by loo (2, EY) the Z-module of order bounded FE-valued functions on 2. This set is
endowed with the natural structure of an ordered Z-module (a submodule of the
usual product E%). Let the symbol ey denote the canonical Z-sublinear operator

g . loo(Ql, E) — E,
ea(f) :=sup f(2A) (f € lo(A, E)).
In addition, if 2 is a pointwise order bounded set of the homomorphisms from

X into E, then we define the homomorphism () : X — [ (A, E) as in 2.1.1:
) :x — (Tx)rey, ie. x: A>T - Tz e E.
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2.3.7. Krein-Mil’'man theorem for groups. For every Z-sublinear operator
p the representation holds

Op = Ozcn(p) © (Ch(p)).

<1 The proof of this assertion is quite similar to that of Theorem 2.2.2 on
o-extreme points but there are some peculiarities.

So, consider the set .# of all Z-sublinear operators ¢ : X — FE such that
q(x) < p(z) for all z € X and q is extreme for p. This means that for any 77,75 € 0p
such that Ty + T, € 20q we have 11,1y, € 0q. Clearly p € .#. Endow .# with
a natural pointwise order and consider an arbitrary chain € in .#. Observe that
p(—z) + q(x) > q(z) + ¢(—z) > 0. Thus the element py(z) := inf{q(z) : ¢ € €}
is defined. In virtue of the o-continuity of addition the operator py is obviously
a Z-sublinear. It is straightforwards that py € .#. Consequently, according to
the Kuratowski-Zorn lemma, there is a minimal element ¢ in .%#. By the above-
mentioned minimality and 2.3.5(6), ¢ = hq. Therefore, according to 2.3.5(4), the
operator ¢'(x) is defined. Moreover, if T1,T, € Jp and Ty + T € 20(¢'(x)), then
T,,T> € Op since q is extreme. By 2.3.5(5) Tix + Tox = 2q(x). Taking it into
consideration that Tz < ¢(z) and Tz < ¢'(z), we conclude that 77,75 € Jq(z) =
0(¢'(z)). Thus ¢'(x) is extreme for p, and therefore ¢ = ¢'(z) for all x € X. The
last equality, as it is easily seen, means that ¢ is a homomorphism, i.e. ¢ € Ch(p).
Hence we can conclude that Ch(p) is nonempty for every p.

To complete the proof it suffices to consider the case in which p is a Z-ho-
mogeneous operator. In this case, as it was actually noted, the operator p’(z) is
extreme for p, for every x € X; therefore, Ch(p'(x)) C Ch(p). Applying 2.3.2 and
2.3.4, we obtain the sought representation. >

One more property of extreme points will be useful below..

2.3.8. For any Z-sublinear operator p : X — E and n € N the equality holds
Ch(np) = n Ch(p).

< First let T' € Ch(np). Then by 2.3.5(1) T'=nS, where S € 9p. Verify that
S € Ch(p). In fact, if 25 = 51 +.5,, where 51, .55 € Op, then 2T = 2nS = nS; +nS,.
Thus nS = nS; = nS,. According to Proposition 2.3.5 (3) we obtain S = 51 = S5,
which was required.

Next, if T € Ch(p) and 2nT = Ty + T», where 17,75 € 9(np) then, using
once again Proposition 2.3.5(3) we see that, 77 = nS; and Ty = nS; for some
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Sy, 52 € Op. In addition, 2nT = n(27T) = n(S; + S2). Making use of 2.3.5(3), we
obtain 27 = S7 + S5, whence T' = S; + S5. Consequently 77 = nSy, T = nSs.
Thus nT € Ch(np). >

2.3.9. In the sequel we shall need also more detailed information about the
orthomorphisms of K-spaces which we met in Section 1.5. Let F be a K-space, let
Ig be as usual the identity operator in E. The band, generated by [g in the K-
space of regular operators L"(F) is denoted by Orth(FE). Recall that the elements
of Orth(E) are called orthomorphisms. It is proved in K-space theory that an
orthomorphism 7 can be characterized as a regular operator commuting with band
projections (the elements of the base F) or with multiplicators (the elements of
M(E)). Another characteristic property of an orthomorphism , reflected in its
title, is the following: if e; Aes = 0 then me; Aes = 0. Let Z°(E) denotes the order
ideal in Orth(E) generated by Ip. This subspace (see 2.1.8(2)) is called the ideal
center of E. Tt is obvious that Orth(E) and Z'(F) are lattice-ordered algebras with
respect to the natural ring structure and order relation. In addition, Z°(E) serves as
an order dense ideal of Orth(E), i.e. in Orth(E)\ {0} there are no elements disjoint
to Z(E). In turn, as it was already noted, Orth(FE) is the centralizer of Z(F) in
the algebra L"(E). Observe also that since the algebra Orth(F) is commutative,
the composition of orthomorphisms m; o 75 is often denoted simply by m 7. So, we
list a few necessary facts about orthomorphisms.

2.3.10. For a positive operator T' € L"(FE) the following statements are equiv-
alent:

(1) T € Orth(E);
(2) T + Ig is a lattice homomorphism;

(3) T + Ig possesses the Maharam property, i.e. it preserves order intervals.

< (1) — (2): If T € Orth(E) then by definition T+ I € Orth(F). In addition,
as it was mentioned in 2.1.7 (1), orthomorphisms preserve the least upper bounds
of nonempty sets.

(1) = (3): Let 0 <ee€ Fand 0 < f < (T + Ig)e. Using the Freudenthal
Spectral Theorem one can choose a multiplicator « such that f = a(T + Ig)e.
Since multiplicators commute, we have f = (T + Ig)(ae). This means that T+ Ip
preserves order intervals.

(2) — (1): Since Ig < Ig + T, according to 2.1.8(3), there is a multiplicator
v € M(E) for which yoT = Ig —~. Thus yo (I'o P — PoT) = 0 for every band
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projection P in F, since orthomorphisms commute. In particular, for the projection
P, onto the kernel ker(y), which is obviously a band, we obtain v o T o P, = 0.
In addition yo T o P, = (Ig — )Py = P,, and we can conclude that ker(y) = 0.
Consequently T'o P, = P, o T for each band projection P. As mentioned in 2.3.9,
it implies that 7" € Orth(FE).

(3) = (1): Let e Aes = 0. Then Tey Ney < Tey <Tey +e; = (Ig+T)ey.
Since Ip + T possesses the Maharam property, it follows that for some e in the
order interval [0,e;] the equality es A Te; = Te + e holds. Thus, we have the
obvious inequalities e > Te; ANes = e+ Te > e and e; > e > 0. Therefore
0=e; Neyg > eANe>0. Hence e = 0, and consequently Tey Aes = 0. >

2.3.11. Let A be a semiring and sublattice in Orth(E). For any elements
7,y € AT with * > Ig put

[77)(7) :=inf{§ € AT : o7 > ~}.

Then [r~1]: A — Orth(E) is an increasing A-sublinear operator and v = [~ 1](7y)
for all v € AT,

< First of all observe that for mé; > v and wéy > ~ we have w(d; A d2) >
781 Aoy > 7. Tt follows from this that [7] 7! (y) < v and w7~ 1](y) > ~. If y5 > 71,
then

W([W_l](’h) AY) =2 ATy 27 Ay =M.
It means that the inequality [771](72) Av1 > [7~1](71) holds. Thus the operator

[7~1] is increasing.

(72))

(72
7)

Next, note that, according to what we have just shown, m([7~1](vy1)+[m~
> 1 + 72 for any 71,72 € AT. Consequently [77 (71 +72) < [771](m) + 7™
Moreover, if u,y € AT, then mu[r~1](y) = pur[r7(y) > wy, ie. [ 1(u

']
1(72)-
<
p[m71](7). In other words, the operator [ '] is A-sublinear in fact.

To complete the proof we must observe that the inequalities [r~1](7y)
< v and w[r](7my) > 7y are true. Whence we obtain the equality 7[m~1](7vy) =
7. Now taking it into consideration that ker(w) = {0}, in virtue of m > Ig, we
finally derive v = [x~1](7y). >

2.3.12. Now we are intended to establish the main result of the present section
which states that the additive minorants of a A-sublinear operator turned out to be
homomorphisms automatically provided that we deal with a subring and sublattice
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A of the orthomorphism ring Orth(E}) which acts naturally in Ej. Before launching
into formalities, we give an outline of the proof.

The idea of proving this fact is rather conspicuous. In fact, it is almost obvious
that extreme points of subdifferentials must commute with multiplicators. More-
over, according to the Krein-Mil’man theorem for groups, each element of a subd-
ifferential, called also subgradient, is obtained by “integrating” extreme points. It
remains to observe that the corresponding “dispersed” integrals, i.e. elements of
the subdifferential of a canonical operator, commute with orthomorphisms. Now
some formal details follow.

2.3.13. Let E = Ej and let 2 be an arbitrary set. If the group l. (A, E) is
endowed with the natural structure of a 2 (E)-module, then the inclusion holds

Oeg C HOIIlQP(E) (loo (Ql, E), E)

< Let P be an arbitrary band projection in F and « € Oeg. For every y €
loo (2, E') we have

—Poeg(~y) <aoPy<eyoP(y) =Poca(y).

Thus for the complementary projection P?% := I, — P the equality P oa o P =0
is valid. Therefore €« o P = Poa o P. In addition, P o a o P? = (. Finally
aoP=PoaoP+ PoaoP?= Poa. From the last relation it follows that the
operator a@ commutes with finite valued elements. Taking into consideration the
properties 2.1.7 (4) of multiplicators, find, for given n € N and 7 € Z(F), finite
valued elements ov,, B, such that 0 <7 —a,, <n g and 0 < 3, — 7 < n lig.
Now from the relations o, oo < aom < 3, o «, conclude that « is a Z(E)-
homomorphism. >

2.3.14. If p is an A-sublinear operator then
aAﬂff(Eb)p C aAp

< Take m € A1 and for n € N put ay, := 7 Anlg. Consider T € 94NZ(Ev)p
and a point x in the domain of the operator p. Then

(m — an)p(z) > p((m — an)z) > T(m — ap)z = Trx — o, Tx.
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Thus mp(x) — Trx > ay(p(x) — Tx). Since p(x) — Tx € Ey, it follows from the
last inequality that mp(z) — Tmax > wp(x) — nTx. Since x is arbitrary, conclude
Tor=mnoT,ie. T €. >

2.3.15. Theorem. Additive subgradients of a module-sublinear operator are
module homomorphisms.
<1 Thus for an A-sublinear operator p : X — E we need to prove the equality

dp = 0p.

First of all, we establish that T € 94"Z(Ev)p for every T € Ch(p). Take
m € AT N Z(Ey). Observe that @ < nly for some n € N, since 14 = Ig,. Since
multiplication by 14 acts in X and in E as identity operator, we obtain

nT =nlgoT =n0T+ (nlag—7)oT;
nT'=Tor+To(nly—m7);
T =noT+To(nly—m)+(Tom—(nly—moT).

Taking into consideration the obvious inclusions

moT +To(nly—7) € d(np),
Tom+ (nly—7)oT € d(np)

and Proposition 2.3.5 (2), by which nT" € d(np), we obtain
nT'=moT +To(nly—m).

Thus TTomr=moT.
Next, consider an operator p; := p—T', where T' € Ch(p). Clearly, im(p, —T") C
Ey. According to this, we can write

Ch(py) C 94NZ(Ev)p,.

Moreover, by the Krein-Mil’'man theorem for groups 2.4.7 and Proposition 2.3.13,
the following relations hold:

Op1 = Oecn(p,) © (Ch(p1));
O2ch(p) C Homana(g,)(loo (Ch(p1), Ep), Eb).
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From this we can conclude immediately that
Op1 = 047,

Now if S € Op then S — T € Jp; and consequently the operator S — T is
an A N Z(E)-homomorphism. The same is true for the operator 7. Finally
S € 9ANZ(Ev)p. The application of 2.3.14 completes the proof. >

2.3.16. An ordered A-module E possesses the A-extension property.

<1 We need only to refer to the Bigard theorem 2.3.4 and to 2.3.15. >

Now we consider the conversion of the last statement. Namely, we shall estab-
lish that, under common stipulations, convex analysis comes into effect if and only
if one deals with a Kantorovich space considered as module over the algebra of its
orthomorphisms. According to Theorem 2.3.15, which automatically guarantee the
commutation conditions, we can derive a rather paradoxical conclusion that there
is no special “module” convex analysis at all.

Let us start with an analog of the Ioffe theorem 1.4.10 on fans.

2.3.17. Theorem. If an ordered A-module E possesses the A-extension prop-
erty then F} is an erased K-space.

< First, establish that bounded sets in Ej have least upper bounds. To this end
we have to show that any family ([a¢,b¢])¢cz of pairwise meeting order intervals,
i.e. such that ag < b, for all §,n € £, has a common point.

Consider the A-module X that is the direct sum of = copies of the ring A.
Then let Xg be the A-submodule of X defined as follows:

Xo = {7? =m()e X: Zﬂ'(f) = }
Consider the operator p : X — E defined by
p(m) =Y (w(&)Tbe — m(€) ac)

€€E
=) (7(©)ac + 7(&) T (be — ag)) -
€eE
Clearly, p is A-sublinear. Moreover, given m € Xy, by definition we have

0=> w(&) = (@& —7(&)")

£eE £es

=S w)t - SO

ne= £e=
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In the theory of vector lattices the double partition lemma is established ac-
cording to which it is possible to choose a family (7¢y)¢ nez of positive elements in
A such that

m(n)* = Z”ﬁm m(§)” = Z”ﬁn (€nei).

£e= nex

Applying the lemma, we obtain, for 7 € X,

p(m) =Y ()b, =Y (&) ac

nex= EeE
= Z Ten(by — ag) = 0.
EneE

Since 7 € X is arbitrary, we can conclude that there exists an operator T € 94p for
which T'm = 0 (7 € X). Take an index { € 2 and put m¢(§) := 14 and m¢(n) := 0 for
n # £. Since m¢ —m, € X, for any £ and 7, we see that T'me = T'n for all { € = and
a fixed ¢ € Z. In other words, for every {n € = we have —p(—m¢) < T'ne < p(my).
It remains to note that p(m,) = b, and p(—m¢) = —ae.

To prove that a conditionally complete ordered group Ej is an erased K-space
it suffices to reconstruct in Ej the multiplication by 1/2.

Consider y € ET and put p(y) := inf{z € Et : 2z > y}. Since the set on
the right-hand side of the last relation is filtered downward, it follows from the
o-continuity of addition that p(y) < y and 2p(y) > y. From this we infer that
2(myp(y1) + map(ys)) > my1 + moys for w1, m € AT and yy,y» € ET. Consequently
p(my1 + m2y2) < mp(y1) + m2p(ys). Moreover, the operator p : ET — F increases.
Indeed, if y» < y; then

2(p(y2) Ayr) = 2p(y2) A2y1 > Y2 A2y1 > i AYa = Y1,

and therefore p(y2) > p(y2) Ay > p(y1). In addition, observe that for every y € E+
the equality p(2y) = y holds. In fact, p(2y) < y and 2p(2y) > 2y. Therefore,
2p(2y) = 2y, whence y — p(2y) = —y(y — p(2y)).

Now consider the operator ¢ : E, — E defined by ¢(y) := p(y™). From the
above ¢ is an increasing A-sublinear operator. Therefore, by hypothesis 04q # @.
Now for y € Ej put

[1/2](y) :=sup{Ty : T € 8"¢}.
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Take y € ET. Then for every m € A we have

my=nty—n y=pQ2rty) —p2ry)
=q(27Ty) —q(27y) < g7y — 277 y)
= q(2my) = q(7(2y)).

By 2.3.2(1), there is an operator T' € 9¢ such that T'(2y) = y < q(2y) < p(2y) = v.
Hence 2¢(y) = ¢(2y) = y, for ¢ is a Z*-homogeneous operator. Consequently,
y = [1/2](2y) for all y € E*. From this it follows immediately that the operator
[1/2] is an increasing A-homomorphism. Clearly, it is the needed operator. The
prove is complete. >

2.3.18. Theorem. Let A be a d-ring, i.e. (mm)t = nfm and (mom)t =
7r277fr for all m € A and m € AT. An ordered A-module E possesses the A-
extension property if and only if Ej is an erased K-space and the natural linear
representation of A in Ej is a ring and lattice homomorphism onto a subring and
sublattice of the orthomorphism ring Orth(E,). Moreover, 04p = Op for any A-
sublinear operator p acting into F.

< First assume that E possesses the A-extension property. By Theorem 2.3.17,
Ey is an (erased) K-space. Consider the natural linear representation ¢ of the ring
A in the space E} defined by

o(my =7y (y € By, m € A).

First of all establish that ¢ is a lattice homomorphism. To do this we define an
operator p: A — F for y € E* by p(r) := m"y. This operator is A-sublinear and
increasing. Therefore if T € 04p then 0 < T1, < y. Thus T'r = 7T14 = 7y,
where y; := T14 and y; € [0,y]. If, in turn, we fix an element y; € [0,y] and put
Tr := my;, for m € A, then we obtain an element of 4p. Taking into consideration
the AT-homogeneity of p (ensured by hypothesis) and applying 2.3.2, we come to
the relation

o(nt)y =7ty =p(r) =sup{Tr : T € 0p} = supn[0,y] = p(m)"y.

Now verify that im(yp) C Orth(Ep). With this in mind, fix the elements m € A*
and 2,y € Et such that 0 < 2z < 7y. For any m € A we have mz < 72 <

iy = (mm)Ty = p(mn). By 2.3.2(1), there exists an operator T € 9“p such
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that T'm = z. Consequently z = 7714 and 714 € [0,y]. Hence the operator ¢(m)
possesses the Maharam property.

Since 7 is arbitrary we conclude by 2.3.10 that () is an orthomorphism for
each m € A.

To complete the proof, it suffices to establish that if ¢ is a lattice homomor-
phism of A into the K-space Orth(E;) then dp = 9“p for an arbitrary A-sublinear
operator p: X — FE.

First consider the case F = E}. Take T' € Op and a point x € X. Consider
the operator t7 := Tmx (r € A). Since tr < p(rz) < 7rp(z) + 7 p(—2x), it
follows that ker(t) D ker(¢). Therefore, the operator T' admits the lowering ¢
onto the lattice-ordered factor-ring A := A/ker(¢). Endow E with the associated
structure of the faithful module over A. Then A can be considered as a subring
and sublattice of Orth(E). Observe additionally that for 7 € A and 7,7 € 7 we
have p(miz) = p(7Tax) since

p(miz) — p(mez) < p((m — m2)x)

< (m — )T p(x) + (M — ™) "p(—1).

Thus the operator p : A — E, acting according to the rule p(7) := p(rz) (7 € 7),
is defined correctly. Obviously, the operator p is A-sublinear. Moreover t € 0p. By
Theorem 2.3.15 0p = 04p, i.e. t7 = 7tl 4 for all @ € A. From this it follows that
Trne =nTx, ie. T € 04p.

Now consider the general case and again take 7' € Jp and the point x € X.
Observe that for every m € A we have

p(rx) —aTe =pnte —7m ) — (7t — 7 )Tz

< wt(p(a) - Ta) + 7 (p(—=2) — T(-x)).

Thus the expression ¢(7) := p(mx) — T'rz defines an operator that acts from A into
Ey. Clearly, this operator is A-sublinear and therefore, by the above, d¢ = 94¢.
The operator S7 := Twx — 7Tz belongs obviously to dq; hence ST = 7514 =
7(Tz — Tx) = 0. The last means that T' € 04p. >

2.3.19. The condition imposed on the ring A in Theorem 2.3.18 can be altered,
although it is impossible to eliminate such sort of assumptions in principle if we
want to preserve AT-homogeneity of a ZT-homogeneous A-sublinear operator. Ob-
serve here that by Theorem 2.3.18 the extension property is fulfilled in a stronger
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form, i.e. a group homomorphism defined on the subgroup and dominated by
a module-sublinear operator admits an extension up to a module homomorphism
which preserves the domination relation.

To describe modules that admit convex analysis we shall need one more notion.
A subring A of the orthomorphism ring is called almost rational if for every n € N
there exists a decreasing net of multiplicators (m¢)eez in A such that for every
y € ET we have

—y = o-lim wey = inf wey.
ny Ee= ¢y Ee=E 3

2.3.20. A ring A is almost rational if and only if every A-sublinear operator is
AT -homogeneous.

< First assume that A-sublinear operators are A™-homogeneous. Take y € BT
and, using Proposition 2.3.11, consider an A-sublinear operator v — [7~1](vT)y
(m € AT). By hypothesis this operator is A*-homogeneous, i.e.

y=[r(7la)y = 7[r~](1a)y.

Since y is arbitrary, it follows that [r7!](14) = 7~ 1. Consider the operator nl, as
7. Then, from the definition of the operator [7 1], we obtain

[(n14)71)(14) =inf{d € AT :nd > 14},

whence it follows that the ring A is almost rational.

Now assume that A is almost rational. Consider an A-sublinear operator p :
X — FE. First of all observe that for any 7 € A with 0 < 7 < 14 we have
p(mx) = mp(x) for all z € X even without assuming almost rationality. Indeed,

p(z) = p(rx + (14 — m)z) < 7p(x) + (14 — 7)p(z) = p(z).

Thus, by 2.3.14, to establish the A™-homogeneity of p it suffices to prove that
p is a ZT-homogeneous operator. To verify the last property take n € N and
choose a family of multiplicators (m¢)gez for which m¢ | n7114 and m¢ € A. Put
we := (La—(n—1)me)T. Clearly, we € AT and 14— (n—1)me <1a—n"Hn—1)14 =
n~114. Consequently we < n '14 and we T n=114. Take an element z € X. Then
we have 0 < np(z) — p(nx); therefore,

0 < we(np(x) — p(nx)) = nwep(x) — p(nwex) = 0.
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Passage to the limit convinces us that p is a Z*-homogeneous operator. >

2.3.21. Theorem. An ordered A-module E admits convex analysis if and only
if Ey is an erased K-space and the natural representation of A in E is a ring and
lattice homomorphism onto an almost rational ring of orthomorphisms in Ej.

<1 The operators 7 — 77y and z — 2", where r € A, y € ET and 2 € E}, are
obviously A-sublinear. Therefore, if the A-module F admits convex analysis, then
by 2.3.2 these operators are AT-homogeneous. According to 2.3.10, this means that
the natural linear representation of A in Ej is a ring and lattice homomorphism
onto a ring and sublattice of Orth(Ep). By 2.3.20, the image is almost rational. To
complete the proof it suffices to implement the necessary factorization, as in the
proof of Theorem 2.3.19, and to refer to this theorem and to 2.3.20. >

2.4. The Intrinsic Structure of Subdifferentials

Results of the previous two sections show that the properties of support sets of
general sublinear operators resemble in their extremal structure the subdifferentials
of scalar convex functions at interior points of their domains. At the same time the
following statements, which are established in the courses of functional analysis,
are true in the scalar case:

(a) a subdifferential is a weakly compact convex set;

(b) the smallest subdifferential containing a weakly (order) bounded set 2, is
obtained by successive application of the operations of taking the convex hull of 2
and passing to the closure;

(c) extreme points of the smallest subdifferential generated by a set 2 lie in
the weak closure of the set 2.

Operator versions of these statements are the subject of the present section.
Below, in 2.4.10-2.4.13, we shall give an explicit representation of the elements of a
subdifferential and its extreme points with the help of a concrete procedure applied
to o-extreme points. The research method that we use is the theory of Boolean-
valued models or, in other words, Boolean valued analysis. This method is applied
in accordance with the following scheme: First we should choose a Boolean algebra
and the corresponding model of set theory in which the (= external) operator rep-
resents a scalar convex function in the model (= transforms into an internal convex
function). Then, by interpreting in external terms the intrinsic geometric properties
of a subdifferential, we should come to the sought answer. The direct realization
of this plan is possible but involves some technical inconveniences (e.g., the notion
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of o-extreme point is poorly interpreted). Therefore, the above-mentioned scheme
is used only for analysis of a canonical sublinear operator. The general case is de-
rived with regard to the specific structure of the subdifferential canonical sublinear
operator and the fact that any sublinear operator differs from a canonical operator
only by a linear change of variables.

Thus, the main aim of the present section is to show how basic notions of
operator subdifferential calculus appear by way of externally deciphering the cor-
responding scalar predecessors in an appropriate model of set theory.

2.4.1. We start with auxiliary facts about the construction and rules of treating
Boolean-valued models.

(1) Let B be a complete Boolean algebra. For every ordinal a put
VIB) = {x : (38 € a)z : dom(x) — B Adom(z) C VéB)} :

After this recursive definition the Boolean-valued universe VP or, in other
words, the class of B-sets is introduced by

Vs = | ) VP,
acOn

where On is the class of all ordinals.

(2) Let ¢ be an arbitrary formula of ZFC (= Zermelo-Fraenkel set theory
with the axiom of choice).

The Boolean truth-value [¢] € B is introduced by induction on the length of a
formula ¢ by naturally interpreting the propositional connectives and quantifiers in
the Boolean algebra B and taking into consideration the way in which this formula
is built up from atomic formulas. The Boolean truth-value of the atomic formulas
x € yand x =y, where x,y € V(P)_ are defined by means of the following recursion
scheme:

[eyl=\ v Alz=2];

z€dom(y)

[ =y] := /\ z(z) = [z ey] A /\ y(z) = [z € =].

z€dom(x) z€dom(y)

(The sign = symbolizes the implication in B: a = b := o’ V b where a’ is the
complement of a.)
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The universe V(B) with the above-introduced Boolean truth-values of formulas
is a model of set theory in the sense that the following statement is fulfilled.

(3) Transfer principle. For any theorem ¢ of ZFC we have [¢] = 1, i.e. ¢
is true inside V(B)

Observe the following agreement: If z is an element of V(5) and ¢(-) is a for-
mula of ZFC, then the phrase “z satisfies ¢ inside V(B)” or briefly “p(z) is true
inside V(B) ” means that [p(z)] = 1.

(4) For an element z € V(5) and for an arbitrary b € B the function
br : z— bx(z) (z € dom(x))

is defined. (Here we mean that b@ := @ (b € B).)
Given B-valued sets x and y, and an element b € B, we have

[z € by] = b A [z € y];
[bz = by] = b = [z = y];
[x=bx] =tz =02] =0V = [z = 2].

(5) There is a natural equivalence relation x ~ y < [x = y] = 1 in the class
V(B) Choosing a representative of smallest rank in every equivalence class, or
more exactly with the help of the so-called “Frege-Russel-Scott trick,” we obtain
the separated Boolean-valued universe V(5 in which

It is easily seen that the Boolean truth-value of a formula remains unaltered if we
replace in it any elements of V(&) by one of its equivalents. In this connection from
now on we take V(B := V{(B) without further specification. Observe that in V(&)
the element bz is defined correctly for x € V(5) and b € B since by (4) we have
[t1 = 22] =1 — [bzy = bxy] = b= [x; = 23] = 1. By a similar reason, we often
write 0 := @, and in particular 00 = @ = 0z for z € V(5.

(6) Mixing principle. Let (b¢)¢cz be a partition of unity in B, i.e. £ #n —
be Aby = 0 and supgcg be = sup B = 1. For any family (z¢)eez in the universe
V(B) there exists a unique element x in the separated universe such that

[x =2 >0 (£ €E).
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This element is called the mizing of (x¢)¢c=z (with probabilities (b¢)ecz) and denoted
by > ¢ez bewe. In addition, we have

r = bewe — (V€ € D)bex = bewe.
£e=
In particular, bx is the mixing of z and 0 with probabilities b and b'.

(7) Maximum principle. For every formula ¢ of ZFC there exists a B-valued
set xg such that

[Cx)¢()] = [¢(xo)]-

(8) Recall that the von Neumann universe V is defined by the recursion schema

Vo ={z: (3 €a)r e P(Va)};

V= Va

aeOn

In other words V' is the class of all sets. For any element z € V, i.e. for every set
z we define z"* € V(B) by the recursion schema

o" = @; dom(z"):={y":ye€x}, im(z"):={1}.

(More precisely, we define a distinguished representative of the equivalence class
z”.) The element z” is called the standard name of x. Thus, we obtain the
canomnical embedding of V into VB) . In addition, for z € V and y € V(5 we have

yea"l=\ly=="]

A formula is said to be restricted or bounded if every quantifier in it has the
form Vz € y or dx € y i.e. if all its quantifiers range over specific sets.

(9) Restricted transfer principle. For every z,x1,...,z, € V the following
equivalence

O(T1, ..y xn) & [z, . ..,a))] =1
holds for each restricted formula ¢ of ZFC.

2.4.2. Now we list the main facts about representations of simplest objects:
sets, correspondences, etc., in Boolean-valued models.
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(1) Let ¢ be a formula of ZFC and y is a fixed collection of elements of
a Boolean-valued universe. Then, let A, := A, ) = {7 : ¢(7,y)} be a class of
the sets definable by y. The descent A, | of a class A, is defined by the relation

Ay li={t :t € VB Ap(t,y)] = 1}

If t € A, |, then t is said to satisfy ¢(-,y) inside V(B

The descent of each class is strongly cyclic, i.e. it contains all mixings of its
elements. Moreover, two classes inside V() coincide if and only if they consist of
the same elements inside V(B),

(2) The descent x| of an element z € V(B) is defined by the rule

vli={t:tc VB At €] =1},

ie. v |= Ay |. The class x| is a set. Moreover, z |C scyc(dom(z)), where scyc
is the symbol of the taking of the strongly cyclic hull. It is noteworthy that for
a nonempty set = inside V(5 we have

(3z € 2 )[(Bz € 1)p(2)] = [¢(2)]

(3) Let I be a correspondence from X into Y inside V(B). There exists
a unique correspondence F' | from X | into Y | such that for each (nonempty)
subset A of the set X inside VB) we have

FL(Al)=F(A)l.
It is easily seen that F'| is defined by the rule

(x,y) € Fle [(z,y) € F] =1.

(4) Let x € 2(V(B)), ie. xis a set composed of B-valued sets. Put @ 1:= @
and
dom(z 1) :=2z, im(z7):={1}

for  # @. The element 1 (of the separated universe V5, i.e. the distinguished
representative of the corresponding class) is called the ascent of x.
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Clearly, = 1|= scyc(z), and = 1= z for any nonempty set x inside V(5).

Observe also that if x € V' and % is its standard domain, i.e.

t:={":2eVAzeu}

then 1= 2".
(5) Let X,Y € 2(VB)) and let F be a correspondence from X into Y with

dom F' = X. There exists a unique correspondence F'T from X T into Y | inside

V(B) such that the relation
F1(AT)=F(A)7

holds for every subset A of X if and only if F' is extensional. The last means that

y1 € F(x1) = [x1 = 22] < \/ [y1 = y2]-
y2€F (z2)

It is easily seen that F'] is the ascent of the set

dom(F1) = {(z,9)” : (a,y) € F},

where (z,y)? is the only element of V(&) corresponding to the formula,

(32)(Vu) (u € 2 > u = {2} Vu={z,y})
by the maximum principle. It is not difficult to present a direct construction of this

element.
Further we shall need the following mixing property for functions inside V().

(6) Let = be a set and (f¢)ecz be a family of elements of V(P) that are functions
from a nonempty set X into Y inside V(B) and let (b¢)¢ez be a partition of unity
in B. Then the mixing f := ZfeE be f¢ is a function from X into Y inside VB,

I](w € X)f(x) = stfs(m)ﬂ - 1.

£€E

< For x € X | put g(z) := > sz be fe(x). Clearly g(z) € Y |, and moreover
=. Let us establish that the mapping g: X |— Y | is

—

[9(z) = fe(x)] > be forall € € E

moreover,
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extensional, taking into account the extensionality of f¢|. In fact, for z1,z9 € X |

we have
[ = 5] = <§\€/H b£> Az = a0] = g\eé(bg INETERN )
< £\e/_[[;““e(xl) = g(z)] A [ _ 2a] Alfe(x2) = g(x2)]
< é\e/:[[fg(asl) = g(z)] A [fe(@1) = fe(@)] A fe(2) = g(x2)]
< 5\E/:[[g(xl) = g(22)] = [g(z1) = g(22)].

Thus the ascent g T of the mapping g exists. Establish that g T= f. To this end
observe that by the transfer principle we have

[97=fe] = [(vz € X)gT (z) = fe(2)]
= N\ o1 () = fe(2)]
reX]
= N lo@) = fe(@)]
zeX]
> be

for all £ € =. Tt remains to refer to uniqueness of mixing. >

(7) Let tbeaset and f : x — Y |, where Y € V(B). Taking into consideration
the equality Y = Y [], we can consider f as a mapping from Z into dom(Y).
Obviously f is extensional; therefore, it is reasonable to speak about the element
f 1 in V(B Observe that, according to the above, [f T: " — Y] = 1 and in
addition, for every g € V(5) such that g : 2 — Y] = 1 there is a unique mapping
f:x — Y | for which g = f 1. Obviously, the descent g | of the mapping g
(translated from & onto x) is a mapping of such kind.

2.4.3. Now we consider several facts connected with translation of the notions
arising in representing a canonical sublinear operator in an appropriate Boolean-
valued model. We start with the field of real numbers.

(1) According to the maximum principle there is an object Z inside V(®) for
which the statement

[% is a K-space of real numbers] =1
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is true.

Here we mean that Z is the carrier set of the field of real numbers inside V(5).
Note also that R" (= the standard name of the field R of real numbers), being an
Archimedean ordered field inside V() is a dense subfield in Z inside V(&) (up to
isomorphism).

Implement the descent of structures from # to # | according to the general
rules (cf. 2.4.2(3)):

r+y=zez+y=z]=1;
xy =z < [y = 2] = 1;
r<ye[r<y]=1;
M=y [Nr=y]=1
(x,y,z € Z|, XA €R).

(2) Gordon theorem. The set % | with descended structures is a universally
complete K-space with base (% |) (= the Boolean algebra of band projections in
Z | ) isomorphic to B. Such isomorphism is implemented by identifying B with the
descent of the field {0",1"}, i.e. with the mapping v : B — B(% |) acting by the

rule

[L(b) = 1" ] =b, [1(b) =0"] =V (0,1 €R).

Moreover, for every x,y € % we have

[c(0)z = 1(b)y] = b= [z = y];
bu(b)x = bx, b'u(b)x = 0.

In particular, the following equivalences are valid:

ub)z = 1(b)y < [z =y] > b;
bz > 1(b)y < [z = y] > b.

Now proceed to the Boolean-valued representation of the space of bounded

functions.

(3) Let 2 be a nonempty set. By the maximum principle, there is an ob-
ject loo (AN, Z) in VB) such that [l (A", Z) is the K-space of bounded functions
defined on A" and taking values in Z] = 1.



116 Chapter 2

Consider the descent
oo (@, 2) Li= {t € V) : [t € (@, )] =1}

Translate algebraic operations and order relations from [ (A", %) to (A", %) | by
descent. Obviously, I, (A", %) | is a K-space and moreover, a module over Z |.

(4) The mapping “ascent” assigning to each bounded % |-valued function on
A its ascent, i.e. a bounded %-valued function on A" inside VB), implements an
algebraic and order isomorphism between lo (A, % |) and Lo (A", Z) |.

< This statement is almost obvious; only a little thought about the set-up is
needed. For completeness, clarify some details.

Take f € (A, # |). Then, as it was noted in 2.4.2(7), [f1: A" — Z] = 1.
In addition, for A € A we have [f(A) = f 1 (A")] = 1. From the definition
of the order relation in % | it is clear that f 1 (") is bounded inside V(®) and
therefore f 1€ lo(A",Z). Consider the operator Up : f +— f 1 from [ (A, Z |)
into loo (AN, Z) |. Let g € loo(A",Z) |. Then

[g: A" = Z A3t € Z)|gR>AN)| <t] =1.

Obviously g = Up(gl), i.e. Up is an epimorphism. The other statements about Up
are equally straightforward. >

The above statement means in particular that [ (A", %) | can be consid-
ered as another representation of the space [ (A, % |) on the one hand, and as
dom(loo (A", Z)) on the other hand.

(5) Consider in V(B) the object I (A", Z)# for which the statement
[loo (A", Z)¥ is the dual space of I (A", Z)] =1

is true. The descent I, (A", Z)# | is endowed with the descended structures. In
particular, there is no doubt that I, (A", Z)# | is an Z |-module.
Let u € loo (AN, Z) |, ie.

[p is an Z-homomorphism in (A", Z) to Z] = 1.
Further, let u]: loo (A", Z) |— % | be the descent of u. For f € Io(A, Z]) put

pi(f) ==pl (f7).
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(6) The mapping “descent” v +— p| implements an isomorphism between % |-
modules o (A", Z)* | and Homg (loo (A, Z |), Z |), where the latter is the space
of # |-homomorphisms from (A, Z |) to % |.

<1 The only not quite obvious statement is that every % |-module homomor-
phism T : loo(A,Z |) — Z | (and in fact any Z |*-homogeneous mapping) is the
descent of an appropriate mapping inside V(). To verify this statement, put

tf)=T(1) (f€lc(¥",2)]).

It should be checked that ¢ is an extensional mapping, since ¢ is obviously an &% |-
homomorphism from [ (A, Z) | to Z |.

We prove that ¢ is extensional (without appealing to its additivity). First of
all, for the element +(b) in V(B which is the mixing of 1" and 0" with probabilities
b and b’ (see (2)), we have 1(b) € Z |. In addition, for the functions f and g from
A" into Z inside V(B we successively derive

[f = g] > b [(VA € ") f(A) = g(A)] > b
o N [F(AY) = g(AN] = b

Aed

o NIFLA) =gl (A =0

Aed
= (VAe)ub)fl (A) =ubygl (A)
= ub)fl=1(b)gl .

From this, taking positive homogeneity of T' into account, for arbitrary f, g €
loo (AN, Z) | we can write

[f=9g]l=b<(b)f]=1(b)g]
—T®)f])=T((bgl)
—(O)T(f1) = ub)T(gl)

< [T(fl)=T(h]=0b

in virtue of the Gordon theorem. >
We denote the mapping inverse to the mapping “descent” p +— p) by t — ¢,
where ¢t € Homg (Ioo (A, Z ]), Z |). Of course, it means that

th) =t(fl) (f €loc(A",2)]).
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2.4.4. Let g9 be some canonical sublinear operator inside V(&) ie. the
object in V(B for which

[ean : loo(JAN, %) — Z] =1,
[(Vf € loo(A", Z))ean (f) = sup f(AM)] = 1.

Obvious calculation shows that for every element f € [ (A, % |) the relation

[earn (fT) =ea(N)] =1

holds.

2.4.5. Let Osgn be the subdifferential of egn inside V(B) and let Ch(egn)
be the set of extreme points of degn inside V(B). Then for every element t in
Homg (loo (A, 2| ), Z|) and p € loo(A", Z)* | the following equivalences hold

th € (Oegnr) | >t € Deg;
t' € Ch(egnr) | < t € Ch(eg);
p) € Osg = p € (Oequn) |
1y € Chien) > € Ch(enn) | .

<1 On applying the above facts, we successively derive:

t! = (aég[/\)l - |ItT S az‘:”gm]] =1
< [(Vf €l 2N (f) < ear(N] =1
- N ) <ear(N=1
FEloo (AN, )|

= N\ D <ean(fIN]=1

fE€loo (AN Z)|

- N I <ea(fl]=1

f€loo (AN, )L
= N [t <eal@)] =1
g€l (A, Z))
= (Vg €l (A, Z]))[t(9) <ea(g)] =1
< (Vg €l(U, Z1))t(g) < ealg) <« t € Dea.
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To prove the second equivalence it is convenient to use the fact that extreme points
of the subdifferential of a canonical operator are lattice homomorphisms in it (see
2.2.9). According to this we have

t! € Ch(egn)
< [t" € Ch(e)] = 1
= [t € dea] AL(VS € Lo, ) (If| = 1t (HT =1
—ctedan N [N =1NHI=1
feloo (AN, Z)]
—t € Oea A (Vf € foo (U, Z 1)U f]) = ()]
—t € Ch(eq).

The two remaining equivalences are other writings of the above established
ones. >

2.4.6. Clarify the terminology. Let B := #(FE) := Z#(E) be the base of K-
space E, i.e. the complete Boolean algebra of band projections in F, or (which is
the same) the algebra of positive idempotent multiplicators in E. Take a partition
of unity in B. If (T¢)eez is a family of operators in L(X, E) and the operator
T € L(X,E) is such that Tz = } .2 b¢Tex for all € X, then T' is called the
mizing of (T¢)ecz with the probabilities (be)¢c=. By 2.4.2(7) and Gordon’s theorem
it is easy to see that in fact such use of the word “mixing” is correct.

Obviously the d-function 4 : f — f(A) (f € loo(A, E)) belongs to Ch(ey),
where ey is the a canonical sublinear operator. A mixing of a family (€4)acq is
called a pure state on 2. It is easily seen that any pure state is an o-extreme points
of the canonical sublinear operator in question.

2.4.7. The mapping “descent” implements a bijection between the set of pure
states on A and the subset of VB) composed of §-functions on the standard name
A" inside VB). In other words, t € Homg (Ioo (A, Z |), Z ) is a pure state on AU if
and only if

[BA c UMt =] = 1.

< Clearly,

[GAcaMt =ea] =1 /[t =ea] =1
AcA
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The last statement is obviously true if and only if there exist a partition of unity
(be)eez and a family (Ag¢)eez in 2 such that ¢! is a mixing of <6A2> _ with

c=
probabilities (be)eez.
Then, applying 2.4.2 (7) and Gordon’s Theorem, we derive

th = Zb€€A2

§€E
o [r et e = Y beeap ()] =1
£€E
o (V] € laAA DD = D _bef T (A7)
£€E
o (Vf el Z|))t ZbﬁfAE
£eE

= (Vf €l Z1))(VE € E)bet(f) = be f(Ae)
o (Vf € Lo (U, 2 1)) (Ve € E)[(be)t(f) = t(be)ea, (f)] > be
o (Vf €l (2 DIS) =) lbe)eac(f)

fex

—t= Za(bg)aAg.

ée

(1]

The equivalence makes the claim obvious. >

Now we describe the structure of extreme points and the elements of the sub-
differential of a canonical operator. To obtain the required descriptions we need to
interpret externally the Krein-Mil’man theorem and Mil’'man theorem, which were
formulated for functionals, in an appropriate Boolean-valued model.

2.4.8. Every extreme point of the subdifferential of a canonical operator is
a pointwise r-limit of a net of pure states.

< Consider an extreme point of the subdifferential of a canonical operator
acting from [ (2, Ep) into Ey for some K-space Fy. By the Mil’'man theorem 2.2.10,
we can say that the extreme point is the restriction on (2, Ey) of an extreme
point ¢ of the subdifferential of a canonical operator ey, acting from I (2, F) into
E, where E := m(Ey) is the universal completion of the K-space Ey. In other
words, Ey can be considered as an order dense ideal (= order ideal with disjoint
complement zero) of a universally complete K-space E. This fact from the theory of
K-spaces can be easily established by methods and tools of Boolean-valued analysis.
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For that aim, first of all, it should be observed that Fy may be considered as a subset
of the Boolean-valued universe V(5) constructed over the base B := %(Ey) of the
initial space Ey coinciding with the base of m(Ey). Then we shall take Ey 1| as
E. Since Ey T= E 1 and the element &% := E T plays the role of the field of real
numbers inside V(&) we see, by Gordon’s theorem, that it suffices to consider only
the case in which the target space coincides with the descent of the reals.

Observe that, as it was established in 2.3.15, if t € L(loo(A,Z |),Z |) and
t € Oeq, then t is automatically a module homomorphism, i.e. ¢ € Homg (Ioo (A, Z |
), % |). Working inside V(P) and taking 2.4.5 into consideration, we obtain ¢! €
Ch (egn ) |. Next, according to the classical Mil’'man theorem, the set of é-functions
is weakly dense in the set of extreme points of the subdifferential of a (scalar)
canonical operator. By the transfer principle, for every fi,..., fin € loo(A, Z | and
n:=1,2,... we conclude

(VE:=1,....m)[GAc AL (fr]) — ful (A)] <1/n"] =1.
Applying 2.4.7 and putting v := ({f1,..., fm},n) we find a pure state ¢, for which
it (fr) —t(f) <n 11" (k:=1,...,m).

If we endow the set of indices {7} with a natural order relation, thus turning it into
an upward-filtered set; then we shall see that the resulting net of pure states (t)
r-converges to t. >

2.4.9. The subdifferential of a canonical sublinear operator coincides with the
pointwise r-closure of the strongly operator-convex hull of the set of §-functions.

< Arguing as in 2.4.8 we first reduce the problem to the case of a canonical
operator, which acts into the descent Z |.

Thus let X be the strongly operator convex hull of the set of d-functions on
A and t € Oeg. It is clear that X consists of # |-homomorphisms and that the
element ¢ is also a % |-homomorphisms. Therefore X := {s' : s € X} is a strongly
cyclic subset of V(B) where B := %B(# |). Moreover, for a,3 € # | we have
[aX1 +B8X17C X1] =1 as soon as [o, 3 > 0" Aa+ 3 = 1"] = 1. Here we also take
into account the fact that I, (A", Z)* | is an Z |-module. Finally, applying 2.4.5,
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we see that X1 is a convex subset of degn inside V(B). Indeed,

[(Va,3 € Z) (>0 "A3>0"Aa+[=1")
— (aX 1 +X1C X1)]
= A A [op' +8q" € x1]

o, BEZ)| pl,qtex
a>0,32>0, a+8=1

- A N [(ep)" + (Bg)' € X7] = 1.

a, BEX| p,gEX
a>0,8>0, a+B=1

Therefore according to the classical Mil’'man theorem X 1 is dense in the weak
topology in degn inside V(B Since t! € (Oegn |), we can find a sought net in X
that r-converges to t (see 2.4.8). >

Now proceed to formulating the main results on structure of the subdifferentials
of sublinear operators acting into K-spaces.

2.4.10. Theorem. Every extreme point of a subdifferential serves as the
pointwise r-limit of a net in the strongly cyclic hull of the set of o-extreme points.

< Let P: X — E be a sublinear operator and 7" € Ch(P). Then, in virtue of
2.2.11(2), T = to (&(P)) for some ¢ € Ch (eg,(py). Let (t,) be a net of pure states
o-converging pointwise to t. Such net exists by 2.4.8. Obviously, t, o (&,(P)) is a
sought needed net. >

2.4.11. Theorem. Extreme points of the smallest subdifferential containing
a given weakly order bounded set 2 are exactly the pointwise r-limits of appropriate
nets composed of mixings of elements of 2.

< By 2.2.11 (1) the set of extreme points of 2 is contained in Ch(eg) o ().
Thus, it suffices to apply 2.4.9. >

2.4.12. Theorem. A weakly order bounded set of operators is a subdifferen-
tial if and only if it is operator convex and pointwise o-closed.

< Clearly, an operator convex weakly order bounded set 2 is strongly operator
convex if it is pointwise o-closed. Taking it into account that r-convergence implies
r-convergence and using 2.4.9 we infer

A C Oego(A) CA

(the left inclusion is true without any additional assumptions). Thus 2 is a subd-
ifferential. The remaining part of the claim is obvious. >
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2.4.13. Theorem. A weakly order bounded set of operators is a subdifferen-
tial if and only if it is cyclic, convex, and pointwise r-closed.

< It is easily seen that cyclicity combined with convexity and r-closure gives
strong operator convexity and pointwise o-closure. Referring to 2.14.12 completes
the proof. >

2.5. Caps and Faces

We continue the study of rather peculiar geometry of convex sets in the spaces
of operators. The cones of operators do not have as a rule extreme rays (and thus
caps, i.e. nonempty convex weakly compact subsets with convex complement); sub-
differentials are compact in no locally convex topology and, at the same time, they
can be recovered from their extreme points. The nature of such effects restricting
the application of direct geometric methods is revealed in Boolean-valued analysis.
Indeed, the obstacles turn out to be imaginary to a certain extent and they can be
bypass by choice of a suitable Boolean-valued model in which the considered object
should be studied. In the previous section this approach was exposed in detail for
subdifferentials, i.e. for strongly operator convex pointwise o-closed weakly order
bounded sets. The aim of the further presentation is to weaken the boundedness
assumption in the spirit of the classical theory of caps which was developed by
G. Choquet and his successors. The peculiarity of our approach consists in work-
ing with the new notion of operator cap which is not a cap in the classical sense,
though coincides with it in the scalar case. The criteria for subdifferentials to be
caps and faces of sets of operators are given. In particular, an essential effect is
revealed: faces (and extreme points) presented by subdifferentials are “extensional”
whereas caps do not share this property. More precisely, when studying convex sets
of operators it is appropriate to use operator caps rather then conventional caps,
i.e. descents of scalar caps from a suitable Boolean-valued model.

2.5.1. Let X be a real vector space, let £ be an universally complete K-space,
and let U be an operator convex and pointwise o-closed subset of the space L(X, F)
of linear operators from X into E.

A subset C' of U is said to be an operator cap of U if C' is a subdifferential and
satisfy the following extremality condition: for every x,y € U and multiplicators
o, € M(E) such that a+ 8 = Ig and ax + By € C there exists a band projection
b € B := A(F) for which bz € bC and b'y € V/'C (here as above b’ := Ig — b is
the complementary projection). Thus, according to 2.4.12, a subset C' € U is an
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operator cap of U if and only if it is weakly order bounded, pointwise o-closed, and
operator convex, and in addition satisfies the extremality condition.

For a set W C L(X,E) we put W1 := {AT : A € W}, where T means as usual
the ascent operation in the separated Boolean-valued universe V(5 constructed
over the Boolean algebra B := Z(E) (see 2.4.2). In accordance with Gordon’s
theorem we shall canonically identify the considered K-space F with the descent of
the Boolean-valued real numbers field #Z and write £ = % | or, what is the same,
E1=%. In particular, if A € L(X, F) then A7 is an R"-linear mapping from the
standard name X" into Z, i.e. linear functional on the R”"-vector space X",

2.5.2. A subdifferential C' serves as an operator cap of a set U C L(X, E) if
and only if C1 is a cap of U inside V(P

<1 On using some simple properties of ascents and descents we carry out the
following calculation of Boolean truth-values:

[C"is a cap of U']
= [(Ya > 0)(VB > 0)(Vz € UT)(Vy € UT)
(a+B=1"ANaz+PByeCl) = (xeClvyeCN]
= A AN [z1€C'vyreC].

a>0,6>0 z,yeU
otp=Ip azt+pycC

If C'is an operator cap of U then for every z,y € U and multiplicators «, 8 € M(FE)
with o + 8 = Ig and az + By € C there exists a band projection b € B := #(E)
such that bx € bC and b’y € b'C. In other words, x = bz’ and y = by’ for suitable
2’ and y' from C. Tt follows that [z T€ (bC)!'] = 1 and [y 1€ (V’'C)'] = 1. Taking
into consideration the logical validity of the formula

(z1e (O)Y) A ((BC) =CT) — 21€ CT

and 2.4.1 (4) we can write

[x7€ CT] > [z1€ (bO)'] A [(BC)' = CT] = [bCT = CT] > b;
[y1e C'] > [y1e K'O)TALWC) =CTl='CT =CT] >V

Summing up, we conclude that [CT is a cap of U'] = 1.
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Conversely, if we know that CT is a cap of U inside V(¥) then, according to
the above calculations, for suitable parameters «, 3, x, y, we have [z 7€ CT]V[y 1€
C'] = 1. Thus, [z 1€ C'] > b and [y 1€ C'] > ¥’ for some b € B. In virtue of
the maximum principle there are 2’ and 3’ in C' | such that [z {= 2/] > b and
[y T=¢'] >V, i.e. bz 1= bz’ and b’y = b'y’. The last means that z € bC' and
yebl. >

2.5.3. A set is said to be well-capped if it is coverable by its operator caps.
We define the operator ray, or operator halfline, or E-ray from S to T to be the
set {S+ a(T —S):a€Orth(E)} in L(X, E). An extreme operator ray of U is an
operator halfline which is an extreme set.

2.5.4. Theorem. The following statements are true:

(1) each well-capped set coincides with the pointwise o-closure of the strongly
convex hull of the set of its extreme points and extreme operator rays;

(2) a set U is well-capped if and only if such is the cone Hy composed of all
pointwise o-limits of arbitrary nets in the set

{(aT,a) e L(X,E)x E:a>0,TcU}.

<1 (1) Let U be a well-capped set. By our assumption U' is a convex subset
of L(X,E)". Arguing as in 2.4.3 (6), we conclude that L(X, E)" coincide with the
space X\# of linear functionals on X" (= R"-homomorphisms from X” into %)
inside V(B). Moreover U is closed in the multinorm {7 + |Tz|: x € X"} inside
the Boolean-valued universe under consideration. Using the intrinsic characteriza-
tion of a subdifferential 2.4.12 and also 2.5.2 we see that U' is well-capped inside
V(B) . Thus, according to an analogous scalar theorem of Asimov, U! coincides
with the convex closure of its extreme points and extreme rays. Now, by descent,
we come to the required conclusion.

(2) Clearly the ascent of {(aT,a): a >0, T € U} coincides with the conic
hull of U x 1" inside VB, Tt follows that the set Hy has the property that (Hy)'
serves as the Hérmander transform H(U') of the set U inside the Boolean-valued
universe VB, On applying 2.5.2 and the corresponding scalar result, we arrive at
the desired conclusion. >

2.5.5. In accordance with Theorem 2.5.4 it suffices to formulate criteria for
caps in a more convenient case of cones of positive operators.
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(1) A closed convex set C' is a cap of the positive cone in an ordered topological
vector space if and only if for arbitrary positive elements ¢; and ¢y, with ¢; +c¢o € C
there are numbers a; > 0 and as > 0 such that oy + as = 1, ¢ € o1C, and
¢ € apC.

<1 — First, let C' be a cap and let ¢ = ¢; + ¢, where ¢; >0, ¢3 > 0,and c€ C.
Assume that Ac; ¢ C and Acy ¢ C for arbitrary A > 1. Then, by the definition of

cap,

ti= A 0e) + (1= AN —1)"le) ¢ C.

At the same time ¢t = ¢ and this contradicts our hypothesis. Thus there is a number
A > 1 such that at least one of the elements Ac; or Acy belongs to C'. For definiteness,
let it be Ac;. Denote A\g := sup{\ > 0: Ac; € C}. Then Ay > 1 and A¢; ¢ C for
every A > Xg. Since A1(Aep) + (1 — AH(AA — 1)7Ley) € C, it follows that
AA —1)7ley € C whenever A > )\g. Because of the closure of C, we conclude
Mo(Ao —1)7tey € C. Thus ¢y € (Mg — 1)/ XC and ¢ € 1/XC.

«— Now assume that for ay > 0, as > 0, a1 + a3 = 1 and ¢1,¢c2 > 0 we have
aj¢1 + azey € C and nevertheless ¢1, ¢ ¢ C. If the hypothesis is true then ayc; =
vidy and asco = Yady for some dy,ds € C and v; > 0, 72 > 0 with v + v = 1.
Since ¢; = (71/a1)d; and ¢y = (72 /a2)ds we see that v1/aq > 1, and v2/ay > 1.
At the same time the inequality v, /oy > 1 implies that o =1 -7 < 1—a; = as.
Thus we obtain a contradiction: at least one of the points ¢; or cs belongs to C.
Finally, we conclude that C is a cap. >

(2) Let p be a positive increasing sublinear functional on an ordered vector
space (X, X1). The subdifferential Op serves as a cap of the cone X#+ of positive
linear functionals on X if and only if any of the following conditions is fulfilled:

(a) inf{p(z) : 2 >z, 2 > x2} = p(x1) V p(x) for all x1, x5 € X;
(b) the conic segment {p < 1} is filtered upward;

(c) [x1,—)N[z2, =) N{p<1+4¢e}# @ foralle >0 and x1, 25 € {p < 1}.
< First, let Op is a cap of X#1. Define two sublinear functionals ¢, : X x X —
R by letting

(x1,22) — inf{p(2) : 2 > 21, 2 > 22 };
(21, 22) = p(21) V p(2).
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Observe that dq(-, z2) = dq(xy,-) = X#*+. Thus

0q={(fi,fo) € X*¥ x X¥*: f1 >0, fo>0, f1 + fo € Op}.

Taking 2.1.8 (1) into consideration, we can write
Or = {(a1f17a2f2) tap 2 07 Qy > 07 Q) + oy = ]-7 fl € ap? f2 € 8])}

Now, to prove that the above is equivalent to (a) it suffices to note that, by Propo-
sition 2.5.5 (1), Op is a cap if and only if g = Or.

Implications (a) — (b) and (a) — (c) are obvious; thus, it remains to verify
(b) — (a) and (c) — (a).

Let ¢t := p(z1) V p(x2) and (b) is fulfilled. Then (t +¢) 'z, € {p < 1} and
(t+e)"tay € {p < 1} for every € > 0. By assumption z > (t+¢) " tay, 2z > (t+e) Loy
and p(z) < 1 for some z € X. Put 29 := (t+¢)z. Clearly p(zo) = (t+¢&)p(z) < t+e
and we deduce

p(x1) Vp(zs) <inf{p(z): 2>z, 2> 22} < p(zp) < p(z1) V plas) + €.

Since ¢ is arbitrary, we conclude that (b) implies (a). The remaining implication
(b) — (a) is checked analogously. >

It is useful to emphasis that 2.5.5 (1) remains valid if X is replaced by a vector
space over a dense subfield of R.

2.5.6. The following statements are equivalent:
(1) p is an upper envelope of the support functions of caps;
(2) p is an upper envelope of discrete functionals;

(3) p is the Minkowski functional of an approximately filtered conic segment;
i.e., of a conic segment representable as an intersection of upward-filtered sets.

< (1) — (2): It is ensured by the fact that the extreme points of a cap of the
cone of positive forms are precisely discrete functionals.

(2) — (3): Let p(x) := sup{pe(z) : £ € 2} (z € X) where pe := Te(x)™ for all
¢ and z € X, and T¢ is a discrete functional. Then p is the Minkowski functional
of S := (\eez{pe < 1}. Therefore, S is an approximately filtered conic segment
because of 2.5.5(2).

(3) — (1) : It is deduced from the general properties of caps. >
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2.5.7. Theorem. Let X be an ordered vector space and P : X — FE be an
increasing sublinear operator. The following statements are equivalent:

(1) the subdifferential P is an operator cap of the cone L™ (X, E);

(2) for every z1,z2 € X we have

inf{P(2):2 >y, 2 > 22} = P(x1) V P(22);

(8) if Ay, Ay € LT (X, E) are such that Ay + As € OP then there exist multi-
plicators oy, a0 € M(E) with A; € oy 0 OP, Ay € ap 0 0P and oy + oy = Ig;

(4) for every x1,x5 € X with P(xz1) < 1 and P(x2) < 1g, and for every
e > 0 there are a partition of unity (b¢)e¢cz and a family (z¢)ecz in X such that

Ze > X1, 2 > X9, bePlzg) < (1+e)be (£ €E);

(5) the ascent (OP)! is a cap of the cone of positive forms on the standard
name X" of the space X inside the Boolean-valued universe V() over the base B
of the K-space E under consideration;

(6) the set {P 1< 1} is filtered upward inside V().

< In virtue of 2.5.4 we have (1) « (5), since 9P 7= 9P! inside V(5). Equiva-
lences (1) < (2) < (6) follows from 2.5.5(2) and the maximum principle 2.4.1(3).
Equivalence (1) < (4) is guaranteed by Proposition 2.5.5 (2), since

[OP7T is a cap]
=[(Voi, 25 € XM (Ve > 0)(Fz € XMz >a1 Az2> 23 APT (2) <17 + €]

= N [FeXMz>ad Az>a) AP(2) <1p+¢].
x1,L0€X
e>0
It remains only to use the exhaustion principle for Boolean algebras, the Gor-
don’s theorem, and simple properties of Boolean truth values. Finally, equivalence
(2) < (3) follows from 2.1.8(1). >

2.5.8. Observe two useful corollaries of Theorem 2.5.7.

(1) The extreme points of an operator cap of the cone of positive operators
are precisely the discrete operators.
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(2) An increasing positive sublinear operator P is the pointwise least upper
bound of a set of discrete operators if and only if the ascent P is the Minkowski
functional of an approximately filtered set inside the Boolean-valued universe.

2.5.9. Now we pass to the characterization of subdifferentials which are faces.
We may assume that X and E are modules over the same lattice ordered ring A
(see Section 2.3). A sublinear operator P is assumed to be AT-homogeneous. We
begin with the study of a generalization of the notion of cap. We suppose that X
is an ordered module and P is an increasing and positive operator. Next, let F'
be one more ordered A-module admitting convex analysis and let T be a positive
module homomorphism from E into F.

The following statements are equivalent:

(1) for every x1,x5 € X the equality holds

inf{TP(z): 2> x1, 2>z} = T(P(21) V P(22));

(2) for every Ay, Ay € LT (X, F) with Ay + Ay € 9(T o P) there are module
homomorphisms Ty, Ty in LY (E, F) such that

T1 +T2:T, A1 E@(Tl OP), AQE@(TQOP).

<1 We define two operators (Q1,Q2 : X x X — F by

Q1(z1,22) :=Inf{TP(2): z>x1, 2> 22},
QQ(.’L‘l,LL‘z) = T(P(Ilil) V P(LL‘Q))

Clearly, @1, ()2 are sublinear operators and @)1 > Q)3. Thus, the required equality
in (1) can be rewritten as the inclusion 0Q); C 0Q2. It remains to calculate the
subdifferentials 0@ and 0Q-. For A, € L(X, F) (k := 1,2) we define the module
homomorphism (A;,A2) : X x X — F by (A1,45) : (x1,29) — Ajzq + Ay
(x1,29 € X). Then we have

(Al,AQ) Gan <—>A1 ZO, AQ ZO, A1 +A2 Ea(TOP);
(A1,A42) €0Q = (ITh 20, T, 2011 +To =T
N Ay Ea(TIOP)/\AQ Ea(TQOP).
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Indeed, it suffices to apply the subdifferentiation formulas in 2.1.5-2.1.8. >

2.5.10. An operator P (as well as its subdifferential OP) satisfying the equiv-
alent conditions stated in 2.5.9 is called a T-cap of the semimodule LT (X, FE).
Consider some properties of such caps.

(1) Each T-cap serves as an S-cap for any S € [0,T].
<1 Denote for the sake of symmetry 77 := S and 7"’ := T — S. Then we can
write the obvious inequalities

0 <inf{T'P(2) : 2 >z, 2 > 23} — T'(P(x1) V P(x2))
+inf{T"P(z) : 2 > x1, 2 > 22} = T"(P(21) V P(x))
<inf{(T'+T"YP(2) : 2 > xy, 2 > 23} — T(P(x1) V P(x3)) = 0.

Thus, the required claim follows. >

(2) Let P be a T-cap and T o A € Ch(T o P) for some A € OP (i.e. Ais a
T-extreme point of OP); then [0,T o A] = [0,T] o A.

< Let 0 < S < ToA Because of 2.5.9 there are Ty > 0, To > 0 with
Ty + T =T such that S € 0(Ty o P) and ToA—S € (T, 0 P). Thus 2T'0 A =
(S+To0A)+(ToA—-S)+TioA),ie. ThoA=Sand S € [0,T] o A, since
S+ThoA€d(ToP)and (ToA—-S)+TioA€cd(ToP). >

2.5.11. Theorem. The following statements are equivalent:
(1) the subdifferential (T o Q) is a face of the subdifferential O(T o P);
(2) for arbitrary module homomorphisms 11,17, € L(E,F) and A;, A, €

L(X, F) with

17120, 15 >0, Ty + 15 =T
A1 E@(TloP), AQE@(TQOP),
A+ Ay € AT o Q),

we have A; € 0(11 0 Q) and Ay € 0(T, 0 Q);

(3) the operator (x,y) — y+ Q(—x) acting from the module X x E ordered by
the positive semimodule epi(P) := {(z,e) € X x E:x > P(x)} into E is a T-cap;
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(4) for each z1,z2 € X we have

;g)f( T(R(x1,2))V (R(z2,2)) =0,

R(z,z) = P(x - 2) + Q(2) - Q(a).

< (1) — (2): Let the homomorphisms 77, T, Ay, A2 be chosen in accordance
with (2). Consider an element S of the subdifferential Q). Obviously , the following
relations are fulfilled:

A +T5085€0(ToP); As+T10S5 € d(T o P);
(Al —|—TQOS)+(A2+T105):(A1 +A2)+TOS€26Q.

Thus, because of (1), the homomorphism A; + 75 o S belongs to (T o @), i.e.
Arx + TSz <TQ(x) for all x € X. Therefore

A1z + ToQ(x) = sup{A1z + TpbSx : S € 0Q} < T o Q(x)

for all x € X. Thus A; € 9(11 0Q). Analogously one can prove that As € 9(T20Q)
(since As +T1 0S5 € (T o Q) for each S € 0Q))).

(2) — (3): Define Z(z,y) := y+Q(—=x) and take the homomorphisms 27|, 2% €
L(X x E,F) such that @4, a4 € O(T o &). Put Tye := o7/(0,¢) for k := 1,2 and
e € E. Clearly T} > 0, T, > 0, since 0 x ET C epi(P). Moreover, (T} + Ty)e =
21 (0,€) + 2%(0,e) < T(e+Q(0)) = Tefor all e € E. Thus T} +T» = T. It remains
to show that @/ € (T} o &) and o € O(T» o P). If we set x := o (—x,0) for
x € X, then one can write

Jka(l‘, P(I’)) = TkP(m) + 527]@(1', O)
= TkP(I) - Jka(—.T, O)
=T, P(z) — Agx > 0.

Hence Ay € (T o P) for k :=1,2. In addition
(A1 + Ay)x = (A + )0, —x) < TP(—x,0) = TQ(x).
In virtue of (2) we conclude Ay € (T o Q). Therefore,

G (x,e) =Tre — Aye < Tre + T1pQ(—x) = T, P(x,€)
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for all (z,e) € X x E. Thus & is a T-cap.
(3) — (4): Taking the definition of T-cap into consideration, we obtain for all
r1,T9 € X and ej,es € E

T((er + Q(=11)) V (2 + Q(—22)))
=inf{T'(e+ Q(—x)) :e—e; > P(x —x1), e —es > P(x — x2)}.

From this in view of the positivity of T" we conclude

T((er + Q1)) V (e2 + Qx2))
= inf T((ex + P(2 + 1) + Q(=2) V (&3 + P(z +2) + Q(~2)))

= ;él)f( T((er + P(z1 — 2) + Q(2)) V (e2 + P(za — 2) + Q(2)))-

Putting e; := Q(z2) and ey := Q(x1) we come to (4).
(4) — (1): Let Ay, As belong to O(T o P) and A; + Ay € 20(T o Q). For
1,7y € X and arbitrary z € X we have

Al.CCl + AQ.’EQ = Al(l'l — Z) + A2(£C2 — Z) + (Al + AQ)Z
<TP(xy —2)+TP(xs — 2) + TQ(z)
—TQ(21) + TQ(2) — TQ(22) + TQ(x1) + TQ(2).

Passing to the infimum over z we deduce

Al.fCl + AQ(L‘Q S zlél;;{T(P(.’IJl — Z) —+ Q(Z) — Q(I‘l))
+T(Pr2 — 2) + Q(2) — Q(2)) + TQ(x1) + TQ(x2)}
< TQ(z1) + TQ(x2)
+2 inf T((P(a1 — 2) + Q(2) — Q(a1)) V (P(ws — 2) + Q(2) — Q(a2)))-

zeX

Invoking (4), we conclude A; € 9(T' o Q) and Ay € (T 0 Q). >

2.5.12. In the case when F' is a universally complete K-space the equivalent
assertions of Theorem 2.5.11 are also equivalent to the statement that the ascent
A(ToQ)! serves as a face of the ascent 9(T'o P)! inside the Boolean-valued universe
over the base of F. Note also that the equivalence (1) < (4) in Theorem 2.5.11
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is a generalization of 2.2.6 (7). As an application of the last fact we shall give
a criterion of a face which is analogous to 2.2.6 (8). Consider a weakly order bounded
set Ain L(X,E) and let P(z) :=sup{Az: A€ A} (x € X). Let @ : X — E be
a sublinear operator and @ < P.

2.5.13. Theorem. The set (T o Q) is a face of (T o P) if and only if for
each 3 € LT (loo (A, E), F) with S0 Ay =T and 3o () € (T o Q) the inequality

B((Ag 0 Q(z1) — (A1) A (Ag 0 Q(z2) — (A)a2)) >0
holds for all xq,x5 € X, or equivalently
B((x — Ag o Q(x))T =0

for all x € X.
< Invoking Theorem 2.5.11, we deduce the following characterization of a face:

0= Zlélg(T((Eg( o () (x1 — 2) + Q(2) — Q(x1))
V (e 0 () (22 — 2) + Q(2) — Q(x2)))
= Zlg'(T oeq((AaQ(2) — (A)z + (A)z1 — A Q(z2))
V (AaQ(z) — (A)z + (A)z2 — AuQ(z2)))
= Inf Toen (AaQ(2) — (A)2)
+ (021 — A Q1)) V ()72 — AaQ(2)).
If 6>0,80Ag =T and fo (A) € I(T o Q), then

0> inf (JAaQ(2) — B2)2)
+O(((Mz1 — AaQ(21)) V ()2 — AxQ(2)))
= 5(((91>901 — A Q(z1)) V ()2 — AmQ(%)))-

Thus the necessity of the inequalities is established. To check their sufficiency we
use the vector minimax theorem 4.1.10 (2) according to which there is an operator
B in (T oeg) such that the infimum in 2.5.11 (4), denoted by f, can be represented
as

f = inf (3AaQ(:) - B(2)2)
+6((A)z1 — AaQ(1)) V ()2 — AaQ(2))).
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It follows that the set

U:={BAyQ(z) — B(A)z: z € X}

is bounded below and hence, in virtue of the positive homogeneity of @ and (),
we have inf U = 0. The last fact means that TQ(z) = S(2()z > 0 for every z € X,
ie. o () € (T o@). Thus, by hypothesis f < 0, whence the equality f = 0
follows.

The validity of the inequality under consideration leads, for x := z and z5 = 0,
to the equality

B((A)x — Ay o Q(z))" =0.

This in turn is equivalent to:
(V8" 2 0)8" <8 — B/ ((A)z — AaQ(z)) <0

for all z € X. It remains to observe that

B(AaQ(z1) — (A)x1) A (AaQ(x2) — (A)z2))
= B (AaQ(z1) — (A1) + B2 (AaQ(x2) — (A)z)

for suitable 8; and (3> with 8 = 31 + (>. >

2.6. Comments

2.6.1. The canonical operator method presented in 2.1.1-2.1.8 was suggested
by S. S. Kutateladze [233], see also [2, 235, 240, 363, 391]. Proposition 2.1.8 (3) was
first established in the same paper [233]; another proof not using the Hahn-Banach-
Kantorovich theorem can be found in [281]. The integral representation results in
2.1.14 (3)—(5), 2.1.15, and 2.1.16 were first published in [226]. Theorem 2.1.14 (1)
basic for this consideration was proven by J. D. M. Wright in [418]. As for measure
and integration theory in vector lattices see, for instance, J. D. M. Wright [417],
and A. G. Kusraev and S. A. Malyugin [230].

2.6.2. The main results of Sections 2.2 and 2.3 are due to S. S. Kutateladze.
The Krein-Mil’'man theorem was established in 1940 and since then has been de-
veloped in different directions as one of the most important general principles of
geometric functional analysis; see, for instance, [5, 10, 371]. In this connection the
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problem of Diestel should be mentioned on equivalence of the Krein-Mil’man and
Radon-Nikodym properties, see [79, 90, 332, 81]. There are various interesting
interconnections with Choquet theory, see [2, 5, 10, 331, 371]. Our presentation
follows S. S. Kutateladze [238, 241, 244]. On applying the results of Section 2.2 to
the sublinear operator p from 1.4.15 one can deduce several results on the extension
of positive operators; see [55, 271-273].

2.6.3. In Section 2.3 we follow S. S. Kutateladze [243, 245]; for related results
see also in [8, 19, 31, 34, 51, 320, 330, 402, 406]. Bigard’s theorem 2.3.4 was
established in [34]. The proof of Theorem 2.3.17 essentially follows the scheme
suggested by A. D. JToffe for 1.4.10. There are many different categories, other than
the category of modules, in which some Hahn-Banach theorem is available; see the
G. Buskes survey [59].

2.6.4. Boolean-valued models of set theory were invented by D. Scott, R. Solo-
vay and P. Vopénka in connection with the P. J. Cohen independence results. De-
tailed presentation of the history of Boolean-valued models can be found in the au-
thors’ book [227] as well as in the excellent books by J. L. Bell [28], and G. Takeuti
and M. Zaring [382]. Gordon’s theorem was first formulated in [122], see also [124,
125]. The term Boolean-valued analysis was coined by G. Takeuti who also initi-
ated many directions in this branch of modern analysis; see [227, 381]. The intrinsic
characterization of subdifferentials in the form of 2.4.12 was first formulated as a
conjecture in [233]; it was then proved by A. G. Kusraev and S. S. Kutateladze
[221]. A standard proof of this result can be found in A. G. Kusraev [215].

It is noteworthy that proving the operator variants (Theorems 2.4.10-2.4.13) of
the well-known scalar results was ranked among most hard and principal problems
of local convex analysis. There were found several interesting particular solutions
for different special classes of spaces and operators which appeal either to the com-
pactness of a subdifferential in the appropriate operator topology or to the specific
geometric interpretation of separation in concrete function spaces. At the same
time the general affirmative answer failed to be found precisely due to the fact
that for arbitrary spaces and operators a subdifferential, as a rule, is on the one
hand not compact in any operator topology and on the other hand the scalar in-
terpretations of separation theorems do not provide adequate characterizations for
subdifferentials, see [240, 257-261, 263, 363, 428].

2.6.5. About the method of caps in Choquet theory, see [10, 331]. Section 2.5
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presents results by S. S. Kutateladze [248, 250].

The proof of the main results uses the Boolean-valued set theory once again,
being nonstandard in this sense. Undoubtedly, the results can be derived by stan-
dard tools. At the same time it should be emphasized that attempts at avoiding
the transfer principle and searching for however “expensive” conventional direct
proofs do not deserve justification. First, they may lead sometimes to cumbersome
proofs, and second we loose a remarkable opportunity, open up by Boolean-valued
analysis, to automatically extend the scope of classical theorems. In other words,
to abstain from use of Boolean-valued models in the relevant areas is the same as
ignoring the spectral theorem (after it has been established) in the study of general
properties of normal operators in Hilbert space.



Chapter 3

Convexity and Openness

By now we have executed our study of subdifferentials on an algebraic level. To
put it more precisely, we studied total sublinear operators, or what is the same,
subdifferentials of convex operators at interior points of their domains. Involv-
ing topology seems to be not sufficiently reasonable at this juncture since, in the
presence of natural compatibility with the order structure of the domains, the sub-
differentials appear to be automatically continuous in the same sense in which so
was the initial sublinear operator. The situation is drastically different for the sub-
linear operators that are defined not on the whole space and that conventionally
appear as the directional derivatives of convex operators at boundary points of the
domains. Here the doors are widely open for all types of pathology. At the same
time the study of subdifferentials at boundary points is an absolute necessity in
the overwhelming majority of cases. Suffice it to recall that the very beginning of
subdifferential calculus is tied with the modern sections of the theory of extremal
problems which treat the involved ways of description for the set of feasible solutions
where the greatest or the least value of an objective function is sought.

The central theme of the current chapter is the interaction between convexity
and openness in topological vector spaces. Strictly speaking, we study here the
conditions under which a convex correspondence is open at a point of its domain.
As usual, openness means that open sets containing a point of the domain are trans-
formed by the considered correspondence onto neighborhoods of a fixed element in
the image of the point under study. Analysis of the property and its most profound
modification leading to the concept of general position for convex sets or convex
operators enable us to achieve substantial progress in the problems of subdiffer-
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entiation. A matter of fact, we arrive at the automatic opportunity to derive the
existence theorems for continuous operators by analyzing only the algebraic version
of the problem dealt with.

It is inconceivable to treat topology and convexity simultaneously without mak-
ing use of the fundamental concept of the duality of vector spaces. In relation to
this, we develop some apparatus for polar calculus, a polar actually presenting the
subdifferential of a Minkowski gauge functional, and besides we give applications of
the apparatus to description of open correspondences. A separate important topic
is the openness principle for correspondences that summarizes the development of
the ideas stemming from the classical Banach open mapping theorem and that
simplifies the checking of applicability for the subdifferentiation technique under
study.

3.1. Openness of Convex Correspondences

The section is devoted to preliminary consideration of the concept of openness
at a point for a convex correspondence.

3.1.1. Let X and Y be topological vector spaces, and consider a convex cor-
respondence ® from X into Y. We say that ® is open (or almost open) at a point
(x,y) € ® if for every neighborhood U of the point = the set ®(U) — y (the closure
of the set (®(U) —y) N (y—®(U))) is a neighborhood of the origin in Y. In the case
when x = 0 and y = 0 we speak about openness or almost openness at the origin.

3.1.2. A convex correspondence ® C X xY is open at a point (z,y) € ® if and
only if for every neighborhood U C X of the origin there exists a neighborhood V' C
Y of the origin such that ®(z + A\U) D y+ AV for all 0 < X\ < 1.

< If @ is open at the point (z,y) and U is a neighborhood of the origin in X,
then there exists a neighborhood V' C Y of the origin such that ®(z+U) Dy + V.
But then, by 1.2.2(1), we have

S(x+\U) =0((1— Nz + ANz +U))
D(1=N®(z)+ A\(x+ 1)
DA-Ny+AXy+V)=y+ AV

for every 0 < A < 1.
The converse is beyond any doubt. >
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3.1.3. If a convex correspondence ® is (almost) open at some point (z,y) € ®,
then ® is (almost) open at every point (xg,yo) € ® for which yo € core(®(X)).

< With the help of the translation (z,y') — (2’ — x,3’ — y), we can always
reduce the problem to the case + = 0 and y = 0. Therefore, we assume that
0 € ®(0) and ® is (almost) open at the origin. If yy € core(®(X)), then for
some € > 0 the element y; := (1 + €)yp lies in ®(X). Thus, there exists x; € X
such that (x1,y;) € ®. Ifug := (1+¢€) Loy, then (21, y1) = (1+¢)(ug, yo); moreover,
Yo € ®(ugp). For every neighborhood U C X of the origin we have

L@(U) > Yo + _c

1
-1
‘I)(U0+5(1+€) U):)—<I>(a:1)+1+€ 11e

1+e¢ (V).

Thus, if ® is (almost) open at the origin, then @ is (almost) open at the point (ug, yo)

for some uy € X. However, if 0 < A < 1 is sufficiently small, then A(ug —xz¢+U’) C
U for an appropriate neighborhood U’ C X of the origin; therefore,

P(zo+U) C (1 — Nxo + Mug +U"))
C (1 — )\)(I)(.CC()) + )\‘I’(UO + U/)
C Yo + M®(uo +U’) — o).

Whence the required assertion follows. >

3.1.4. Let X be an ordered topological vector space with the cone X+ of
positive elements. A set V C X is called normal if V = (V + XT)N(V — XT).
Say that the cone X is normal if every neighborhood of the origin in X contains
a normal neighborhood of the origin.

Let X be a topological vector space and let Y be an ordered topological vector
space with normal positive cone. Let f : X — Y be a convex operator and xy €
dom(f). Then f is continuous at a point xy if and only if the correspondence
® := epi(f)~! is open at the point (f(xg), o).

< If the correspondence ® is open at the point (f(zg),zo) then for every
symmetric neighborhood V' C Y of the origin there exists a symmetric neighbor-
hood U C X of the origin such that

‘I’(f(il?o) + V) D xo+ U.

Since x € zg + U, we derive (z, f(xo) + y) € epi(f) or f(x) < f(xo) + y for some
y € V. Consequently, f(z) — f(zg) € V = YT for all x € 29 + U. The element
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x' := 2x9 — x belongs to xg + U as well, hence, f(z') — f(zg) € V —YT. By

comvexity of f, we have 2f(zo) < f(&') + f(x) or f(za) — () < (') — f(zo).
Thus, f(zg) — f(x) € V — YT and thereby

fx)=flxg) e V-Y)NV+YT) (z€mo+U).

By normality of the cone YT, the preceding means that the operator f is continuous
at the point xg. The converse assertion is obvious. >

3.1.5. (1) Let X andY be topological vector spaces and Z, an ordered topo-
logical vector space with normal positive cone. Moreover, let ® be a convex corre-
spondence from X intoY and f : X — Z° be a convex operator. Suppose that the
following conditions are satisfied:

(a) the correspondence ® is open at some point (xg,¥yo) € P;

(b) dom(f) D dom(®) and the restriction of f to dom(®) is continuous at the
point xg;

(c) the set f(®71(y)) has a greatest lower bound in Z for all y € ®(X).

Then the mapping h := ®(f) : Y — Z° defined by the relation

[ inf f(@7(y)) ify e B(X),
My) = { +00 ify ¢ ®(X),

is convex and continuous at the point 1.

< Convexity of the operator h was established in 1.3.10(1). Show that h is
continuous at the point yo. With the help of the translation (z,y, 2) — (v —xo,y —
Yo, 2— f(xg)), we can always reduce the considered situation to the case z = 0, y = 0,
and f(zg) = 0. Introduce the correspondence ¥ := {(z, z,y) : (x,y) € ®, f(z) < z}
from X x Z into Y. Let W be an arbitrary neighborhood of the origin in Z.
Assume that a number 0 < ¢ < 1 and a symmetric neighborhood W; C Z of
the origin are such that e(W; + h(0)) C W. Select a neighborhood U C X of
the origin that satisfies the condition U N dom(®) C f~1(W;). Then, as is easily
seen, ¥(U x W;) D ®(U). By openness of ® at the origin, the set W(U x W)
contains some symmetric neighborhood V' of the origin. Now if y € V, then h(y) <
f(x) € Wy — Z7 for some x € U Ndom(®). Consequently, h(V) C Wi — Z*. Thus,
©(y) := h(y)—h(0) € Wy —h(0)—Z7T (y € V). Assume y € €V. Then, by convexity
of h, we obtain

e(y) < (1= )p(0) +20(2) = ep(2) € (Wi — h(0) - 2*).
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So p(eV) € (Wy — h(0) — Z*t) € W — Z*. On the other hand, the element —y
belongs to the symmetric set €V as well. Therefore, recalling that h is convex, we
have 0 = ¢(0) < (1+¢) to(y) +e(1+¢)to(—ety). Hence, —ep(—cty) < o(y).
Thereby, owing to the choice of V', we arrive at the relation

o(y) €Wy +h(0) +ZT) Cc W + ZT.

We finally obtain
h(y) — h(0) € (W +ZT)n(W — Z™T).

The last means continuity of h at the origin, since the cone Z* is normal. >

Taking the identity mapping Iz of the space Z = Y as f, we obtain the
following corollary.

(2) Let X and Y be topological vector spaces; moreover, suppose that Y is
ordered by a normal minihedral cone. Let ® be a correspondence from X into Y
such that ®~! is open at the point (yo,xo) and the set ®(z) is bounded below for
all x € X. The mapping inf o® : X — Y (defined according to 1.3.5) is convex and
continuous at the point xg.

3.1.6. Consider cones K; and K> in a topological vector space X and put
s = (K1, Ks). With a pair s we associate the correspondence ®,, from X? into X
defined by the formula

@, = {(k1,ko,v) €EX? o=k —ky € K; (i:=1,2)}.

It is clear that ®,, is a conic correspondence.

We say that the cones K; and K, constitute a nonoblate pair or that s is
a monoblate pair if the correspondence ®,, is open at the origin. Since @, (V) =
VNK, —VnNK, for every V C X, nonoblateness of the pair » means that, for
every neighborhood V' C X of the origin, the set

»V = (VﬂKl—VﬂKQ)ﬂ(VﬂKg—VﬂKl)

is a neighborhood of the origin as well. It is easy to see that »V C V — V. Hence,
nonoblateness of s is equivalent to the fact that the system of sets {5V} serves as
a base for the neighborhood filter of the origin as V' ranges over some base of the
same filter.
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3.1.7. (1) A pair of cones » := (K, K,) is nonoblate if and only if the pair
A= (K; x Ky, A»(X)) is nonoblate in the space X?2.

Here and above A,, : x — (x,...,z) is the embedding of X into the diagonal
A, (X) of the space X™.

< Let & := &,, and ¥ := &,. Show that the following inclusions hold
forU, VCcX,U+UCV:

(U x U)? c¥(V2x V3, B(V2 x V)(0) C (V).

Indeed, for x € ®(U?) we have x = x; — x5 for some ; € UNK; (I := 1,2).
Therefore,
(7,0) = (21, 22) — (22, 72) € (U? x U?).

Hence, it follows that ®(U?) x {0} C ®¥(U? x U?). In a similar way, {0} x ®(U?) C
U(U? x U?). Consequently,

U x U cU(U? x U+ ¥ (U? x U?) C I(V2 x V?).

Now assume (0,z) € ¥(V? x V?). Then (0,z) = (h,h) — (y1,y2) for some
h €V and (y1,y2) € V2N (K, x Ky). We obtain z = y; — y» € ®(V?), which
proves the second inclusion. The required assertion immediately ensues from the
above-established relations. >

(2) Cones K; and K, constitute a nonoblate pair if and only if the conic
correspondence ® C X x X? defined by the relation

G :={(h,xy,29) € X x X? iy +he K (1:=1,2)}
is open at the origin.

< Indeed, if (K, K>) is a nonoblate pair, then, by (1), for every neighbor-
hood U of the origin in X there is a neighborhood V' of the origin in X such
that V2 C U? N (K; x Ky) — U? N Ay(X). Consequently, the representation
(z,y) = (u,v) — (h,h) holds for (z,y) € V2, where h € U, u € U N Ky, and
v € U N Ky. Moreover, (h,x,y) € ®. The last means that ®(U) D> V2.

Conversely, suppose that ® is open at the origin. Take an arbitrary neighbor-
hood W of the origin in X and choose a neighborhood V' of the origin in X so that
V +V C W. The set (V) contains U? for some neighborhood U of the origin
in X. Without loss of generality we can assume that U C V. Nonoblateness of the
pair (K;, K3) follows from the obvious inclusion U? C (V) Cc W? N (K3, K») —
W?2N Ay (X). >
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3.1.8. A convex correspondence ® from X into Y is open at the origin if and -
only if the Hérmander transform of the set X x ® and the cone Ay(X) x {0} x RT
constitute a nonoblate pair in the space X2 x Y x R.

< Let Ky := H(X x®) and Ky := As(X) x {0} xR*. Take arbitrary neighbor-
hoods V' C X and W C Y of the origins and a certain number ¢ > 0. Choose one
more neighborhood V; C X of the origin such that Vi +V; +V; C V. If ® is open at
the origin, then ® is open at the origin as well. Consequently, W7 C (e®)(V;)NW
for some neighborhood W7 C Y of the origin. Put U; := V> x W} X [—¢,¢] and
U:=V?xW x[—¢,e]. Then Uy C UNK; —U N K,. Hence, the pair (K, K») is
nonoblate.

Conversely, assume that (K7, K>) is a nonoblate pair and take an arbitrary
neighborhood V' of the origin in X. Let U := VZ x Y x [—1,1], where V; is
a neighborhood of the origin in X such that V; + V5, C V. If W is the projection
of the set U N K; — U N K5 onto Y, then W is a neighborhood of the origin and
W cCelV). >

3.1.9. We introduce one of the fundamental concepts of the calculus of sub-
differentials.

We say that cones K; and K- in a topological vector space X are in general
position if the following conditions are satisfied:

(1) K; and K> reproduce (algebraically) some subspace Xog C X, i.e., Xo =
Ky — Ky = Ky — Ky;

(2) the subspace Xj is complemented, i.e., there exists a continuous projection
P : X — X such that P(X) = X;

(3) K; and K, constitute a nonoblate pair in Xj.

3.1.10. Cones K, and K5 are in general position if and only if such are the cone
K| x K5 and the diagonal A5(X) of the space X?. Moreover, if the pairs (K, K»)
and (K, x Ko, As(X)) reproduce subspaces Xy C X and Zy C X? respectively and
a subspace X; C X is a topological complement to Xy, then Zy can be decomposed
in the topological direct sum of X2 and As(X7).

< First of all note that if X; is a topological complement to Xy, then K; and K>
reproduce Xp if and only if K; x Ky and As(X) reproduce Zg = X§ + As(Xq).
If K7 and K are in general position and X = Xy @ X1, then Zy is complemented.
Indeed, let Pa : X2 — X2 be the projection onto the diagonal defined as follows:
Pa : (z,y) — $(z + y,z + y), and suppose that Q : X? — X? acts by the rule
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Q : (z,y) — (Pz, Py), where P is a continuous projection in X onto Xy. Then, as
is easily checked, @ + Pa o (Ix> — Q) is a continuous projection onto Zy. The form
of the last projection implies that Zg = X3 & Ao (X7).

Nonoblateness of the pair (K1 X Kz, Ay(X)) in Z3 ensues from 3.1.7 by virtue
of the inclusions

(Kl XKZ)HU2+A2(X)HU2
O (K x Ko))NU? + Aa(Xo NV)+Ax(X1NV), V+V CU.

Conversely, suppose that (K; x Ks) and As(X) are in general position. Moreover,
if Py is a continuous projection in X? onto XZ, then, as is well known, it is open.
Therefore, the inclusion

Py(U? N (K x K3) + U N Ay (X)) C Py(U?) N (K NKy) + Py(U?) N Ay (Xo),

where U C X, immediately yields nonoblateness for (K; x Ks) and A(Xp) in X3
and, hence, nonoblateness for K; and K, in X according to 3.1.7. Thus, it remains
to show that X is complemented. Let P be a continuous projection onto Z;, and
put @ := P — Pp o P. Since Ay(X) C Zp, we have P o PA = Pa; therefore,
Q> =P —PoPyoP —PynoP+PyoPoProP =Q,ie., Qis a continuous
projection. Furthermore, Q(X?) = (Ix2 — Pa)(Zo) = Zo N A (X?) = A (XY),
where A (X) := {(z,—2) : v € X}. At last,if 7 : A (X) - X and p: X —
A5 (X) are defined by the relations w(x, —x) := = and p(x) := (x, —x), then the
operator mo Qo p: X — X is the sought projection onto Xgy. >

3.1.11. Proposition 3.1.10 enables us to extend the concept of general position
to any finite collection of cones. Say that cones K,..., K, in the space X are in
general position if so are the cone K; X --- x K, and the diagonal A, (X) of the
space X". Observe that the Hormander transforms of some convex cones are in
general position if and only if the property is exercised by the original cones. Thus,
it is natural to accept the following definition. Nonempty convex sets Cy,...,C,
are in general position if so are their Hérmander transforms H(Cy),..., H(C,).

3.1.12. If the intersection C; N---NCyyq contains a point that is interior for
each but possibly one convex set C,...,C) 1, then the sets are in general position.

< Let 29 be an interior point of a convex set C. Since the mapping (x,t) —
z(1+ )1 is continuous at the point (g, 0), there exists a neighborhood U C X of
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the origin and a number ¢ > 0 such that (xg + U)(1 +¢)~! C C for all t € (—¢,¢).
Hence, we can see that the neighborhood V := (2o +U) x (1 —¢,1+¢) of the point
(29, 1) is contained in H(C). Consequently, it suffices to establish our assertion in
the case of cones.

Thus, let C1,...,C,41 be cones. Consider an arbitrary neighborhood U of
the origin and assume that exg € V and V +V +V C U for some € > 0 and
a symmetric neighborhood V' of the origin. However, cx is also an interior point
of the cone C; N---NC)y,; therefore, we can choose V so as to satisfy the condition
e(xgy...,x9) + V" C Cy X --- x C),. Afterwards we immediately derive

VL (O x -+ X ) NV v Lty L AL L (X))
AV V™Y (O x -+ x Cpy ) NU™ — AL (X)) N UL
(U1, -+, Unt1) = (Ungt1 — ETgy - - -, Ungp1 — ET0)

+(V1 = Vng1 + €T0, - - -, Un — Vpy1 + €T, ET0),

which was required. >

Also, outline the following simple fact.

3.1.13. Let X1,...,X,, be topological vector spaces; Xg := X1 X --- X X,,;
and B; C X; and C; C X; be given convex sets, [ := 0,1,...,n. Then the following
assertions are valid:

(1) if the sets B; and C; are in general position for every | :==1,...,n, then so
are the sets By X --- x B,, and C; X -+ x Cy;

(2) if By and Cy are in general position, then the sets lg(By) and lg(Cy), are

in general position for every rearrangement 6 := {ly,...,l,} of the set of indices
{1,...,n}; here ly : Xog — X;, X --- x X is the rearrangement of the coordinates
lo: (z1,...,20) — (T1y,...,21,)-

3.1.14. Openness of convex correspondences has interesting and important
applications in convex analysis. In particular, in the next section we apply the con-
cept of general position to studying partial (= not everywhere defined) sublinear
operators. In this connection, a natural desire arises to find out which circum-
stances automatically guarantee openness for a convex corresponding. Thereby
a problem appears to extend the classical openness principle to different types of
convex correspondences.
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We shall show how to use in this situation the classical rolling ball method
suggested by S. Banach. The other methods for analysing openness of convex
correspondences are discussed in Section 3.4.

So, let C' be a set in a topological vector space X. Say that C is o-conver
if for every bounded sequence (z,) in C and an arbitrary sequence of positive
numbers (\,) such that Y - A, = 1 the series > A,z, converges and its
sum belongs to C. If C' contains the sums of convergent series Y -, \,z, for an
arbitrary sequence (z,,) in C' and arbitrary parameters A, >0, >~ A\, =1, then
C is called ideally convex.

Consider a sequence ((zy,t,)) in X X R escaping for C. The last means that

0<t, <tpi1, xn € t,C, Tpi1 —xp € (tny1 —tn)C (n:=0,1,...).

If lim z,, € (limt,,)C for every convergent sequence ((z,,t,)) escaping for C, then C
is called monotone closed. Finally, C' is called monotone complete if every Cauchy
sequence ((x,,t,)) escaping for C has a limit (z,t) := lim(z,,t,) and, moreover,
x e tC.

It is easy to check that a convex set C' is monotone complete if and only if
every Cauchy sequence in H(C) increasing in the space X x R (ordered by the
cone H(C)) converges to some element in H(C). The last condition, in its turn, is
equivalent to monotone completeness of the cone H(C). Thus, we can say that C
is monotone complete if and only if the Hérmander transform H(C) of the set C' is
monotone complete. A similar conclusion is valid for monotone closed sets. Finally,
consider a correspondence ® C X x Y. Say that ® is a fully convex correspondence
if it is an ideally convex subset of X x Y and the effective set dom(®) is either
o-convex or monotone complete.

Concepts of o-convexity and ideal convexity are tightly connected with mono-
tone completeness and closure.

3.1.15. A convex set in a topological vector space is monotone closed if and
only if it is ideally convex.

< — Let C' be monotone closed and convex. Taking into account the fact
that monotone completeness is preserved under translations, we assume 0 to be an
element of C. Take (z,) C C and (\,) C RT, and assume that » ;- A\ = 1 and
the sum z := > M\pzy exists. Assign t, := > ¢ o A\ and yp, = > 1 ATk, 1t s
clear that 0 < t,, <tny1, Yn € tnC, Ynt1 —Yn € (tny1 —tn)C, and (yp, t,) — (z,1).
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Thus, the indicated sequence escapes and converges. Hence, x € 1C = C, i.e., C is
ideally convex.

«— Now suppose that C is ideally convex. We assume again that 0 € C. Note
that for an escaping sequence ((x,,t,)) convergent to (x,t) we can assume that
tn, > 0 and t,y; # t, (the other cases are immediate). Consider the elements

Zo Tn — Tp-—1

Yo := oy Yp = L (ni=1,2,...);
tO tn_tnfl ( )
2 tn — tn

/\0::?0, )\n::%nl (n:=1,2,...).

It is clear that >~ (A, =1 and y,, € C. Furthermore,

> >t —t x —x t x x
/\y — n+1 n n+1 n+_0_0:_
nz_o A HZ:O t tpet —tn t

Thus, x/t € C, i.e., C is monotone closed. >

3.1.16. A convex set C' in a metrizable locally convex space is o-convex if and
only if C' is monotone complete.

< « Let (z,,) be a bounded sequence in C' and numbers A,, > 0 be such that
> reo Ak = 1. Undoubtedly, the sequence y,, := >_}_, Ax2) is fundamental, for

p p
Yn+p — Yn = Z )‘n—&-k‘xn—i-k S (Z An—&—kz) B = (tn—i—p - tn)Ba

where B is a convex bounded set containing (z,,) and ¢, :== Y _,_, Ax. By monotone
completeness of C', as in 3.1.15, we infer that the series ZZO:O AnZn has a sum that
belongs to C.

— Asin 3.1.15, we assume that 0 € C. Let ((z,,t,)) be a fundamental escaping
sequence. Choose a subsequence (n(k)) of indices such that

d 1 1 < 1 1 < 1
T En(e4p)s T (k) | < o z|tn(k+p) —tuiy| < o

where d is some metric (invariant under translations) that determines the topology
in the space under consideration. Without loss of generality we confine ourselves
to the case of t(k4p) > tnk) and Tp(pi1) # Tnw). Put

2k 1 1

Yk = 7(95n(k+1) - xn(k)); Yo = ;900, Ak = 9k’
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where t := limt¢,,. We have y,, € %(tn(kﬂ) —tn(k))C C C. On the other hand,

2k:
d(yx,0) = d (T(l‘n(kﬂ) ~ Tn(k)); 0)

1 1 1 1
<d (;xn(kﬂ), Za?n(k)) +.---+d (Z*Tn(k—i—l)v ?x”(k)) < 1,

2% times

because d (%xn(kH), %xn(k)) < 2% by hypothesis. Finally, we conclude that (y,)
is a bounded sequence of points of C' (the sequence ((z,,t,)) escapes!). Hence,
the series Y ;- o Agyr converges to an element in C. The last means that (Tn(k))
converges, which implies the required assertion. >

3.1.17. Consider briefly the question concerning which operations preserve the
classes of ideally convex and o-convex correspondences.

(1) A closed or open convex subset of a topological vector space is ideally
convex.

(2) In a finite dimensional space each convex set is ideally convex.

(3) The intersection of any family of ideally convex sets is ideally convex.

(4) If ® is a fully convex correspondence, then ®(C) is ideally convex for every
bounded ideally convex set C.

(5) An ideally convex subset of a o-convex set is o-convex. In particular, in a
sequentially complete locally convex space every ideally convex set is o-convex.

(6) The sum and the convex hull of the union of two o-convex sets are o-convex
whenever one of them is bounded.

(7) If ® is a o-convex correspondence, then ®(C') is o-convex for every bounded
set C.

3.1.18. Theorem. Let X and Y be metrizable topological vector spaces, and
suppose that Y be is nonmeager. Furthermore, let ® be a fully convex correspon-
dence from X into Y and a point (zg,yo) € ® be such that yy € core(®(X)). Then
the correspondence ® is open at the point (xq, yo).

< Without loss of generality we can assume that o = 0 and yo = 0. Also,
it is clear that for every neighborhood V' of the origin in X the set cl(®(V)) is
a neighborhood of the origin in Y. Indeed, the set ®(X) N —®(X) is absorbing by
hypothesis. Take a neighborhood U C X of the origin such that aU + U C V,
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where o > 0, > 0, and a+ § = 1. By 1.2.8(2), the set ®(U) is absorbing as well.
Since Y is nonmeager, cl(®(U)N®(U)) contains some open set W. Moreover, W C
c(®(U)) and —W C cl(®(U)). By convexity of ®, we have cl(®(V)) D acl(®(U))+
cl(B®(U)) D aW — W. Hence, we can see that cl(®(V)) is a neighborhood of the
origin.

Now let d be some metric in X (invariant under translations) that defines the
topology. Put V,, := {z € X : d(z,0) < r/2™}, where r is chosen so that Vo C V.
We establish the inclusion % cl(®(V;)) C ®(V) (which will complete the proof). Let
(W) be a sequence of neighborhoods of the origin in Y constructed in the same
way as (V,) in X. Take an arbitrary point y € 3 cl(®(V)) and put z; := y. Since
cl(®(V2)) N W is a neighborhood of the origin, we have (21 — 2 cl(®(V5)) N Wq) N
5®(V1) # @. In other words, there are elements

1
x1 €Vi, y1 € B(21), 20 € 501(‘1)(‘/2)) NnWwi,

1 1 1 n 1
—Zo0 = 21 — — — = — — 2 .
572 1 23!1 Y 2y1 572

Since cl(®(V3)) is a neighborhood of the origin, we have (2o — 1 cl(®(V3)) N Ws) N
1®(Vs) # @, and again there are elements for which

1
Ty € ‘/2, Y2 € (I)(l'g), z23 € 501((13(‘/3)) N WQ,

1 1 1 4 1 . 1
—Za = 2o — — — = — — —Z .
9 3 2 2y2 Yy 291 4y2 1 3

Continuing the process by induction, we obtain the next sequences that satisfy the

relations
1
Ty € Vna UYn € (I)(-rn)7 Zn+1 € 5 Cl((I)(Vn-i-l)) N Wn?
1 1 "1 1
§Zn+1 = Zn — §yn (H Y= 1; Q—kyk + Z—kaJrl) .

The sequence (z,) is bounded, because x,1r € Voar C Vi, (k= 1,2,...),
i.e., all terms of (z,,) lie in the neighborhood V,, from some number n on. Hence, if

oo 1

dom(®) is a o-convex set, then there exists asum z := )~ | 572, and v € dom(®).
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On the other hand, if u, := > ;| 3¢ @k, then

n+k n+k r
d(un+k - una Z d( LTons ) < Z d(CEm,O) S 2n—1’

m=n

i.e., (u,) is a Cauchy sequence. If ¢, := > }_, then ((uy,t,)) is an escaping

2k b

Cauchy sequence for dom(®). If the last set is monotone complete, then there exists

a limit # = lim , and # € dom(®). Further, y = > 77 5ryx by construction,
n—oo

since z,, — 0. Hence, by ideal convexity of @, it follows that y € ®(x). Moreover,

d(m,O):d(i wk,><2d< g;k) 22%:7«,

i.e., = belongs to V. >

3.1.19. Let ® be a o-convex correspondence acting from the space X into
a metrizable space Y. If for every bounded set C' in Y there is a bounded set B
in X and a number o > 0 such that aC C ®(B), then Y is complete.

< It is clear from the condition that the sum Z;O:o Anzn exists for every
bounded sequence (z,,) in Y and every sequence (\,) C R such that > >~ ;A\, = 1.
Hence, we easily infer the claim.

Indeed, given an arbitrary Cauchy sequence (y,,) of elements in Y, constitute
a sequence (yn(xy) for which 0 < Br = d(Ynkt1)s Ynk)) < 2%, where as usual
d is a metric defining the topology in Y. The sequence (zj) defined as zp :=
(yn(kﬂ) — yn(k))/ﬁk is bounded. Let A\ := 6k/zzozo Bn. Then ZZOZO A = 1
and the series Y o, Axzi converges. The latter means that the sequence (z,) has
a limit. Finally, we conclude that (y,) converges. >

3.1.20. Let K, and K5 be monotone complete cones in a nonmeager metrizable
topological vector space X, and let X = K; — Ky. Then X is complete and the
cones K, and K, constitute a nonoblate pair.

< Consider the correspondence
b= {(]{71,]{?2,1}) S X2 x X cx =k —kg, k€ K; (l = 1,2)},

involved in the definition of nonoblate pair. It is clear that ® is monotone closed
convex set. Thus, ® is an ideally convex correspondence and 0 € core(®(X3)),



152 Chapter 3

for ®(X2) = X by hypothesis. By 3.1.16, dom(®) = K; x K, is o-convex. By
virtue of Theorem 3.1.18, we conclude that ® is open at the origin. Taking positive
homogeneity of ® into account, we infer that it is o-convex. Appealing to 3.1.19,
we see that X is complete. >

3.2. The Method of General Position

Our next goal is to develop the method of general position which represents an
automaton for obtaining topological existence theorems from the algebraic equiv-
alents of the Hahn-Banach-Kantorovich theorem. Existence of such automaton is
connected with the phenomenon of openness of a convex correspondence.

3.2.1. Let X be a topological vector space and let £ be an ordered topologi-
cal vector space. Given a sublinear operator P : X — FE, it is interesting to study
the collection of all continuous linear operators contained in the subdifferential OP.
We denote this set again by the symbol 0P and, by obvious reasons, preserve the
old title: “OP is the subdifferential (at the origin)” and “OP is the support set.”
In the cases when misunderstanding is possible we shall use more detailed nota-
tions and terms, speaking of the algebraic subdifferential 0P and the topological
subdifferential O°P. In other words, to avoid ambiguity, we put

9°P := 9P, 0°P = (0"P) N (X, E),

where as usual Z (X, F) is the space of all continuous linear operators from X
into E.

3.2.2. (1) Let P: X — E be a sublinear operator such that dom(P) = X. If
the positive cone ET of E is normal, then the following assertions are equivalent:

(a) P is uniformly continuous;

(b) P is continuous;

(c) P is continuous at the origin;

(d) the set OP is equicontinuous.

<1 The implications (a) — (b) — (c) are obvious.

(¢) = (d): T € 0P, then —P(—z) < Tz < P(z) (x € X). Therefore, T(U) C
np(U) := (P(U) — EY)N(—=P(=U) + ET) for an arbitrary neighborhood U C X
of the origin. Thereby

Uc({Tnp(U)): T € 0P},
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Since the cone ET is normal and the operator P is continuous at the origin, the
sets {np(U)} constitute a vanishing filter base. This implies equicontinuity of 0P. |
(d) — (a) Let V be a normal symmetric neighborhood of the origin in FE.

Choose a symmetric neighborhood U C X of the origin so as to have
U+Uc( T '(V):T € oP}.
Now take arbitrary z,y € U. From subadditivity of P we obtain
P(z) = P(y) < P(z —y), P(y) — P(z) < P(y — ).

On the other hand, by 1.4.14 (1), we can choose S,T € OP such that S(z —y) =
P(x—y) and T(y—z) = P(y—=x). By the choice of U, we have P(z)—P(y) € V—E*
and P(y) — P(z) € V — E7T. Since V is normal and symmetric, we finally obtain

Pz)-Ply)e V+EH)NV-EH)=V. >

(2) The topological subdifferential of a total continuous sublinear operator is
nonempty.

< This follows from the above proposition and 1.4.14 (2). >

3.2.3. The proven assertions demonstrate that the technique of calculating
algebraic subdifferentials automatically covers the topological case for everywhere
defined continuous sublinear operators. In case of a partial operator P, even con-
tinuous on dom(P), the support sets 9°P and 9°P may fail to coincide. At the
same time, needs of applications (and to say nothing of the common sense) require
to solve the problem of finding subdifferentiation rules in the topological situation
in the class of topological support sets, because in the indicated conditions we
can speak of a class more observable than the class of all linear operators, that of
continuous linear operators.

We saw in Section 1.4 that the differentiation formulas are subtle forms of ex-
istence theorems similar to the Hahn-Banach-Kantorovich theorem. It is clear that
the formulas for calculating the topological support set of superposition are more
qualified forms of the existence theorems which guarantee existence of a continu-
ous operator with prescribed algebraic properties under some reasonable additional
topological constraints (cf. 3.2.2). The method of general position to be devel-
oped below yields a regular way of obtaining topological existence theorems from
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the algebraic subdifferentiation technique based on the Hahn-Banach-Kantorovich
theorem.

In the sequel we need some agreements. Henceforth, we assume that E is
a K-space and its positive cone ET is normal, i.e., F is a topological K-space.
The reader soon will see that the assumption is very much essential and connected
with 3.2.2(1), as a matter of fact. The following agreement, on the contrary, is
of purely technical character, for it leads to considerable simplification of many
formulas.

Let X; and X5 be vector spaces. We establish some isomorphism between
L(Xy,FE)x L(X5,E) and L(X; x X», F) as follows. Given operators 17 € L(X1, E)
and Ty € L(X,, F), we put

(Tl,Tg)(.’El,.CUQ) = Tl.fUl — TQ(EQ (.Tl € Xl, To € X2)

In the case of n spaces X, ..., X, with n exceeding two, we shall induct the above
procedure by using the representation

Xy XX Xy 2 (X X oo X Xpq) X X

Thus, the notation (7%,...,T,) € L(X; X --- x X,, E) means in the sequel that
Ty e L(X;,E) (I:=1,...,n) and

(Tl,...,Tn)(xl,...,xn) =Tz —Thay — - —Thxy, (331 € Xi,...,xy EXn)

Thereby, the agreement is valid for the spaces £ (X1, E) x Z(X,, E) and £(X; x
Xo, E), etc., i.e., in topological situations.
Given a cone K C X, assign

mp(K)={Te€ Z(X,E): Tk <0 (k € K)}.

We readily see that mg(K) is a cone in .2 (X, E).

Let P : X — FE be a sublinear operator, T € £ (X,FE), and S € Z*(E, F).
Then (T, S) € mg(epi(P)) if and only if S > 0 and T' € 9(S o P).

< Indeed, if S > 0 and T' € 9(S o P), then Th < So P(h) < Sk for (h,k) €
epi(P), i.e., Th — Sk < 0. Conversely, assume that Th < Sk for all (h, k) € epi(P).
For h = 0 and k& > 0 we obtain Sk > 0, i.e., S > 0. If now £k = P(h) then
Th<SoP(h),ie, T €d(SoP). >

The following assertion plays a key role.
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3.2.4. Let Kq,..., K, be cones in a topological vector space X and let E be
a topological K-space. If K,...,K, are in general position then the following
representation holds:

WE(Klﬂ'--ﬂKn)=7TE(K1)+"'+7TE(Kn).

< First assume that n = 2. Suppose that the operator T belongs to the
left-hand side of the sought equality. Put X, := K; — K5 and consider the conic
correspondence @ from X? into X inverse to ® of 3.1.7(2). Since

Kl N KQ = (I)(0,0) D) (I)(l'l,l'g) + (I)(—.Il, —1'2)

for arbitrary 1,22 € Xy, we have T'(h + k) < 0 for h € ®(x1,22) and k €
&(—x1,—x3), ie., Tk < —Th. Thus, the set —T(®(zy1,x2)) is bounded below
for x1, x5 € Xy and the relation

P(x1,x9) :=inf{—Th: h € ®(xy, 1)}

correctly defines a sublinear operator from X3 into E°. It is easy to see that
dom(P) = XZ. Moreover, the operator P is continuous by virtue of 3.1.5. Thus,
OP # @ according to 3.2.2(2). If S € £(X?) is a continuous linear projection
onto X3 and (T1,—T,) € (OP) o S, then obviously T' = T} + Ty, T} € 7r(K))
(Il :==1,2). The last means that T' € 7g(K;) + 7g(K>2). Now assume n > 2. Put
K:=K; x---x K, and Kg = K1 N---N K, and note that K = K N A, (X). If
T € mg(Ky), then S := (T, -T,...,-T) € mg(K{). By the above-proved assertion,
me(K}) C mg(K)+7(A,(X)), for the cones K and A, (X) are in general position
by definition. Consequently, there are operators 1;,5; € Z(X,E) (I :=1,...,n)
such that (S1,—S2,...,—S5,) € (A (X)), (Th,-Ts,...,—T,) € mg(K), and
(17,0,...,0) = (Ty,...,—T,) + (S1,...,S5,). From these relations we infer that
Yo S =0,T=5%,,T,and T; € mg(K;) (I :=1,...,n). The reverse inclusion
is plain. >

3.2.5. (1) Suppose that a space E is (topologically) complete and the cones

K; x -+ x K,, and A, (X) constitute a nonoblate pair in the subspace Zy C X"
whose closure is complemented in X"™. Then

WE(Klﬂ"'ﬁKn):WE(Kl)-i-"'-i-?TE(Kn).

If E = R and X is a locally convex space, then we can omit the assump-
tion concerning complementation in the condition of general position of the cones
Ky, ..., K,, while preserving the above representation.
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< Indeed, owing to completeness of E, we can extend the continuous sub-
linear operator P constructed in the proof of 3.2.4 from the respective subspace |
of X onto cl(X3) by continuity; afterwards the proof proceeds by the conventional
scheme. Now if £ = R and X is locally convex, then every functional f € 9P
can be continuously and linearly extended from XZ onto the whole X? using the
classical extension principle. >

(2) It is worth to emphasize that a somewhat stronger assertion holds under
an appropriate condition of general position. Namely, under the conditions of 3.2.4
for every operator T € mg(K; N---N K,,) the set

{(Ty,....T,) e (X, E)":T=T1+---+T,, T) € mg(K;)}

is nonempty and equicontinuous on the subspace A, (X) + [[_, K.

<1 We confine ourselves to the case n = 2. Let Xy and P be the same as in
the proof of 3.2.4. Then the restrictions of the operators in the indicated set to
the subspace X3 constitute P. On the other hand, P is equicontinuous in view
of 3.2.2(1). >

The method of general position consists in successive application of 3.2.5 (1)
and the following obvious assertion:

3.2.6. Let X and Y be topological vector spaces, T be a continuous linear
operator from X into Y, and K C X be a cone. Then

me(T(K)) ={S € L(Y,E): SoT € np(K)}.

As an important application of the method, we establish the subdifferentiation
rule for the sum (of not necessarily totall) sublinear operators which is a key
theorem of local convex analysis. In the statement of the rule o, denotes the
rearrangement of coordinates

o (@1 01)s -5 (@0, yn)) = (@150, 20), (Y15 -5 Yn))

which establishes an isomorphism between the spaces (X x Y)™ and X" x Y.

3.2.7. Theorem. Let X and Y be topological vector spaces, E be a topo-
logical K-space, and K; ..., K, be conic correspondences from X into Y. If the
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cones o, ([[j—, Ki) and A,(X) x Y™ are in general position then the following -
representation holds: =

<1 Let the operator A from X™ x Y" into X x Y act by the rule

1 n n
A (mla"'vxn7y17"'7yn) = (szla Z?ﬂ) .
=1

=1
Then Ky = A(K N (A (X) x Y™)), where Ky := Ky + -+ K, and K :=
on([l=, Ki). If (T,S) € mr(Ko), then, by 3.2.4 and 3.2.6, there exist opera-
tors &/ € mp(K) and & € mp(A,(X) x Y™) such that (1,5) oA = &/ + %A. By
putting Tjz := </(0,...,0,2,0,...,0) and S;(z) = #(0,...,0,2,0,...,0) (z stands
in the [-th place and [ := 1,2, ...,2n), we obtain some collection of linear operators
for which

S, Ty e Z(X,E) (l:=1,...,n);
ST e L(Y,E) (li=n+1,...,2n);

5 =0, Si=0(:=n+1,...,2n);
=1

Zsz-I-ZTHnyl - ZSM =Tx — ZS?JI
=1 =1 =1 =1

(reX, (v,y) e Ki, L:=1,...,n);
(17, 5) e mp(K;) (I:=1,...,n).
Hence, T =% " Ty and T; = —S for all [ := n+1,...,2n or, which is the same,

(17,S) € me(K;) (I:=1,...,n). Thus, T is involved in the right-hand side of the
equality under consideration. The reverse inclusion is trivial. >

3.2.8. Henceforth, we say that sublinear operators Py,..., P, : X — FE are
in general position if the sets A, (X) x E™ and o, (epi(P;) x --- x epi(P,)) are in
general position. We accept a similar terminology for convex operators.

Theorem. Let X be a topological vector space and let E be a topological

K-space. If sublinear operators Py,...,P, : X — E are in general position, then
the Moreau-Rockafellar formula is valid:

P+ --+P,)=0P +---+0P,.
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< Apply 3.2.7 to the cones epi(P,),...,epi(F,). >
From Theorem 3.2.7 we can derive the rule for calculating the support set of

convolution of sublinear operators. Consider topological vector spaces X, Y, and Z
and sublinear operators P: X XY — EF and Q:Y XY x Z — F".

3.2.9. Theorem. Ifthe cones epi(P, Z) and epi(X, Q) are in general position,
then the following representation holds:

A(QAP) = 8Q o OP.

Here 0Q) o OP is composition of the correspondences 0Q) and 0P understood ac-
cording to 3.2.3, i.e.,

0QodP = {(T1,T») € Z(X,E) x £(Z,E) :
(3T € L(Y,E))Tix — Ty < P(x,y), Ty —Tez < Q(y, 2), (z,y,2) € X XY x Z}.

< If the operators 17 € Z(X,E), T € Z(Y,E), and Ty € Z(Z, E) are such
that (Tl,T) € 0P and (T, Tg) c (9@, then

Tvw —Tyz = (Thx — Tvy) + (Ty — Taz) < P(z,y) + Q(y, 2)

for arbitrary x € X,y € Y, and z € Z. Taking a greatest lower bound over y € Y in
the preceding inequality, we obtain (71,7%) € 0(QAP). Prove the reverse inclusion.
Define the operators P,Q: X xY xZ - Eand V: X xY x Z — X x Z by the
relations

F(w,y,z) = P(z,y), @(xa:%z) = Q(w, 2),
V(z,y,z2):=(x,2) ((z,y,2) € X XY x Z).

It is evident that if (T, Tz) € O(QAP), then (T1,T)oV € (P + Q). Furthermore,
since epi(P) = epi(P,Z) and epi(Q) = epi(X,Q), we can apply Theorem 3.2.8.
Thus, (T}, T3) oV € OP 4+ 0Q. Let (T1,T3) oV = S, + Sy, where S; € P and
Sy € Q. Put (U, Vi) = Si(+,+,0) and (U, V2) = S(0,-,+). Then (U;,V;) € OP

and (U, V) € 0Q); moreover,
Tix —Thz=Uix —Viy+ Uy — Voz

for all (z,y,2) € X xY x Z. Hence, T} = Uy, 1o = V5, and U, = V;. In other
words, (T1,T) € 0Q o OP. >
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3.2.10. We list several corollaries to the just-proven fact:

(1) Consider a pair of cones K1 C X xY and Ko C Y X Z and assume
that the cones K1 x Z and X x K, are in general position. Then mg(Ky o Ki) =
mp(Ky) omp(Ky).

< Assign P := 0g(K) and @ := dg(K) and note that QAP = dg(K,y o K7),
epi(P,Z) = K1 x Z x ET, and epi(X,Q) = X x Ky x E*. It remains for us to
employ Theorem 3.2.2. >

(2) Let F' be an ordered topological vector space, P : X — F" be a sublinear
operator, and Q) : F — E be an increasing sublinear operator. If the cones epi(P) X
E and X x epi(Q) are in general position then the following representation holds:

dQoP)=|J{o(ToP):T € 0Q}.

< Put K; :=epi(P) and K> := epi(Q) and note that epi(Q) o P) = Ky 0 K; by
monotonicity of the operator Q. If S € 9(Q o P), then (S,Ig) € mg(K>) o mg(K;)
by (1); therefore, the inclusions (S,T) € nmg(K7) and (T, Ig) € mg(K3) are valid
for some T' € Z(F, F). The former guarantees the relation S € 9(7 o P) and the
latter, ' € 0Q). Thus, S belongs to the right-hand side of the sought inclusion. The
reverse inclusion is undisputed. >

(3) Let P : X — E° be a sublinear operator, T : Y — X be a continuous
linear operator, and the cones Y x epi(P) and T' x E be in general position. Then
O(PoT)=(0P)oT.

< This immediately ensues from (1), if we put Ky := T and K, := epi(P). >

(4) Let P : Y x X — E" be a sublinear operator and let K C X xY be
a conic correspondence. Assume that the set P(K(x) x {z}) is bounded below for
every © € X. Then the formula Q(z) := inf(P(K(z) x {x})) defines a sublinear
operator Q : X — E'. If the cones X x epi(P) and K x X x ET are in general
position, then

0Q = (OP) o (K) o A,.
< Indeed, we have the representation
Q = (PAIE(K)) o As.

From (3) it follows that 0Q = (PAJg(K))oAs. It remains to apply Theorem 3.2.9,
considering that epi(X, P) = X x epi(P) and epi(0g(K),X) =K x X x Et. >
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3.2.11. To proceed further with subdifferentiation formulas, we have to estab-
lish the rules for factoring a linear operator to the left of the subdifferentiation sign.
In other words, we have to decide whether the formula (S o P) = S 0 0P is valid.
This question is not so simple as in 3.2.10(3). (We have treated it in 1.4.14 (5),
while studying the case when S is a multiplicator.) Therefore, we confine ourselves
to the case when S is a positive orthomorphism. A more general problem will be
studied in Section 4.3.

(1) If P : X — FE is a sublinear operator and o : E — FE is an arbitrary
orthomorphism, then 0*(ao P) = a0 0%P.

< As was mentioned, the kernel ker(«) of a positive orthomorphism is a band.
Let 7 be the projection onto ker(«). By Theorem 2.1.6 (2), we have d(ao P) = 0(f3o
P), where 3 := a|rap. The orthomorphism (3 has kernel zero; therefore, the positive
operator ! : B(E) — E inverse to 3 is correctly defined. Moreover, 3(E) is an
order-dense ideal in 7?E. Let T € (B0 P). Then —30 P(—xz) < Tx < o P(x) for
all x € X, therefore, T(X) C 3(E). Hence, we can see that S := 37 10T € L(X, E)
and S € OP. Furthermore, oS =T. SoT € o dP. The reverse inclusion is
trivial. Thus, d(aw o P) = f 0 0P and it remains to note that o dP = aoc 0P. >

(2) If P: X — E is a positive sublinear operator, then

d(eoP)=({BodP: B€Inv(Orth*(E))}

for every a € Orth™(E), where Inv(Orth™ (E)) is the set of positive invertible
elements of the algebra Orth(E).

< Any positive orthomorphism « is the infimum of some family of invertible
positive elements of Orth(F), for example, of a sequence a+ (1/n)Ig. Given an in-
vertible 3 € Orth™ (E), we obviously have (30 P) = 300P. By positivity of P, the
relations (Vz € dom(P))Tz < aoPx and (Vz € dom(P))(V3 € Inv(Ortht (E)))s >
a — Tx < fo Pz are valid. >

From this proposition we can easily deduce that if 0P # 0 then the set

ﬂ{ﬁ 0P — (a—B)oT:a <3 clInv(Orth™ (E))}

is independent of the choice of T' € 0P and coincident with d(a o P).

Now we turn to the case of an arbitrary sublinear operator P : X — E.

Let «, 8, ™ be the same as in the proof of (1). In the universal comple-
tion m(7¢E) of 7¢E there exists an order-dense ideal E; such that 7?E C E
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and the operator 37! has a unique extension, say p, to a positive operator defined
on 7®E with values in E;. So p: 7E — E; and pof3 = I,ap. Since p is a bijection,

we can assign a := p~!

and get a positive operator & : E; — E. Now, for each
r € mFE we have ar = p~'z = p~'(po B)r = Bz = az, i.e. & and «a coincide
on mE.

Put

a- 0P = 0(dg,(dom P)) + & o Og, (P),
where Ey := mE = ker a and the set g, (P) consists of linear operators S : X — Ej
for which Sz < m?P(z) (r € X) and @ao S : X — E is continuous. If dom P = X
then 9(6g, (dom P)) # @ and, since im S C 7%E, we see that a@oS = ao.S; therefore,
a-0P =aodP.
(3) Given a sublinear P : X — E and a positive a € Orth(FE), the formula
J(ao P) = - OP holds.

3.2.12. Ifsublinear operators Py, ..., P, : X — E" are such that their epigraphs
epi(Py),...,epi(P,) are in general position then the following representation holds:

APV V)= )1 0P+ +ayn - Py),

where the union is taken over all aq, ..., «a, € Orth+(E) such that oy +- -+ o, =
Ig.

JQLet P:=PV---VP,, K :=epi(P), and K; :=epi(F,) (I:=1,...,n). Take
an operator 7' € OP. As was mentioned in 3.2.2, (T,Ig) € mg(K). The relation
K = K;Nn---N K, obviously holds. Therefore, there exist operators 7; € .Z (X, F)
and o € Z(F) (I :=1,...,n) such that

(T7IE) = (T17a1) +-o+ (Tnaan);
(Tl,Oél) < 7TE(K1), ey (Tn,Oén) S WE(Kn).

Owing to 3.2.3 and 3.2.11 (3), we conclude that o; > 0 and T} € 9(a10FP;) = o;-0P;.
Moreover, T' =T, +---+7T, and [ = a1 + - - - + a,; consequently, 7" belongs to the
right-hand side of the required representation. The reverse inclusion is evident. >
Given sublinear operators P: X xY — E and Q : y X Z — E, introduce the
following notation:
OQ)® P = ] (8-0Q)0(a-0P).

a7/8207
a+pB=Ig

By 3.2.11(3), the notation agrees with 1.2.5.
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3.2.13. Suppose that P : X xY — E and Q : Y x Z — E° are sublinear
operators and the cones epi(P, Z) and epi(X, Q) are in general position. Then the
following representation holds:

QO P) = (9Q) © (9P).

< Assume that (71,7y) € a- 0P and (1p,12) € B - 0Q, moreover, o, €
Orth™(E) and a4+ 8 = Ig. Then

TllL’ — Tzz = (Tlx — Toy) + (Toy — TzZ)
SOéOP(x,y)-l-ﬂOQ(y»Z) SP(J?,y)\/Q(y,Z)

Consequently, (T7,75)(z,z) < (Q ® P)(z,z). Conversely, let (T1,15) € 0(Q ® P).
As in 3.2.9, this implies that (T},T3) o A € (P V @), where P, Q, and A occur
in the proof of 3.2.9. From the representation of 3.2.12 we can see that there are
positive orthomorphisms «, 5 € Orth(E), a + 8 = Ig, and operators % € « - OP
and ¥ € B-0Q such that (T7,T5) o A = % + V. Tt is easy to understand that
a-9P = (a-0P) x {0} and B-0Q = {(0,Vo,Va) : (—Vo,Va) € B-0Q}. Let
U = (U1,Uy,0) and ¥ = (0,Vp, V7). Then we have Ty = Uy, To = Vs, and
Uy = —Vj. Thereby, (T1,T3) € (6-9Q) o (a- OP) C (0Q) ® (OP). >

3.2.14. (1) Given arbitrary sublinear operators Py,...,P, : X — E°, the
following formula holds:

P, @ ®P,)=0P N NIP,.

< The operator P := P, & --- & P, is a greatest lower bound of the set
{Py,..., P} in the lattice Sbl(X, E). Therefore, 0P C 9P, for alll:=1,...,n. On
the other hand, the operator Q : z +— sup{Tz:T € 0P, N---NIP,} is dominated
by each operator P;. Hence, we have Q < P and so 0P, N---NJP, C 0Q C OP. >

(2) If the positive cone E™ is nonoblate then the following representation holds
for arbitrary sublinear operators Py, ..., P, : X — E:

O(Podt ... #P,) = OP# ... #0P,.

<1 Without loss of generality we can consider only the case n = 2. Let Y := X
and Z be an arbitrary space. Define the operators P : X XY — F and Q : Y xZ —
E" by the formulas

P(z,y) := Pi(z —y), Qy,2) = Pa(y).
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Then (Q ® P)(z,z) = (Pi#P)(x) for all z € X and z € Z. Consequently,
IQ ®© P) = 0(P1#P,) x {0},

It is easy to see that nonoblateness of the positive cone ET guarantees that the
cones epi(P, Z) and epi(X, Q) are in general position. Thereby we can apply The-
orem 3.2.13, which yields

O(Pi#P,) x {0} = (0Q) ® (OP).

It remains to calculate the subdifferentials

a-0P={(T\T): Tea-0P}, f-0Q = (8 -0P:) x {0},
(6-0Q) o (a-0P) = (0P, NOP,y) x {0}.

Now it is clear that (0Q) ® (OP) = (0P #0P,) x {0}. >

3.2.15. Sandwich theorem. Let P,Q) : X — E° be sublinear operators in
general position. If P(x) + Q(x) > 0 for all x € X, then there exists a continuous
linear operator T' : X — FE such that

—Q(z) <Tx < P(z) (xe€X).

<1 By the hypothesis of the theorem, 0 € O(P + @)). By 3.2.8, the Moreau-
Rockafellar formula holds. Consequently, 0 =T + .5 for some T' € 9P and S € 0Q).
The operator T'(= —S) is the sought one. >

It is worth to note that the sandwich theorem and the Moreau-Rockafellar for-
mula are equivalent. If sublinear operators P and @ satisfy the sandwich theorem,
then for every T' € (P + Q) the obvious relation 0 € 9(P+ () —T') implies existence
of S € Z(X,FE) such that —Q(x) < —Sz < P(x) — Tz for all x € X. It means
that S € 0Q and T — S € 0P, i.e., (P + Q) C OP + 0Q. Taking account of the
reverse inclusion, we arrive at the Moreau-Rockafellar formula.

3.2.16. Mazur-Orlicz theorem. Let P : X — E° be a sublinear operator,
and let (x¢)ccz and (eg)eez be families of elements in X and E. Assume that the
cones As(X) x E? and o5(K x epi(P)), where K is the conic hull of the family
((ze, —e¢))eez, are in general position in X? x E?. Then the following assertions

are equivalent:
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(1) there exists an operator T' € £ (X, E) such that
T € 0P, GSST-T:S (fEE);

(2) the relation
Z )\kegk S P <Z )\k:rgk>
k=1 k=1

is valid for all \y,..., A\, € R and &,...,&, € =.

< The implication (1) — (2) is obvious and holds without the requirement of
general position. To prove (2) — (1), we have to apply the sandwich theorem 3.2.15
to the operators P and Q : X — FE, where

Q(x) := inf {— Z)\kegk D x = Zkkxﬁkv A > 0} ,
k=1 k=1

and observe that @ is sublinear, epi(Q) D K, and P+ Q > 0. >

3.2.17. Closing the section, we present a bornological variant of the Moreau-
Rockafellar formula. First we recall necessary definitions. A bornology on a set X is
defined to be an increasing (with respect to C) filter 8 whose elements constitute a
cover of X. Moreover, the sets of ‘B are called bounded. A mapping (or a correspon-
dence) acting between sets with bornology is called bounded if the image of every
bounded set is a bounded set. We define a bornological vector space to be a pair
(X,B), where X is a vector space and ‘B is a bornology compatible with the vector
structure in the sense that the mapping (z,y) — = 4+ y from X x X into X and
the mapping (A, z) — Az from R x X into X are bounded. The latter is obviously
equivalent to closure of B with respect to addition of sets, multiplication of a set
by a positive number, and the operation of taking the balanced hull. The set of
all bounded (equicontinuous) subsets of a topological vector space is a bornology
which is called canonical (equicontinuous). The bornology of the space (X,*B) is
called convex if the filter B has a base consisting of absolutely convex sets. In this
case, we say that (X,B) is a convex bornological space. Now we introduce the
concept of bornological nonoblateness and bornological general position.

Let X be a bornological vector space. A pair of cones s := (K, K>) in X is
called bornologically nonoblate if the conic correspondence ®,, of 3.1.6 is bounded
(in the sense similar to that of 3.1.6). In other words, s is bornologically nonoblate
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if X = K; — K5 and for every bounded set A C X there is a bounded set B C X
such that
AC(BNK; —BNK;)N(BNKy;—BNKy).

Say that cones K1 and K5 are in bornological general position if the following
conditions are satisfied:

(1) K; and K> reproduce (algebraically) some subspace Xog C X, i.e., Xo =
Ky — Ks;

(2) the subspace X is bornologically complemented, i.e., there is a bounded
linear projection 7 in X for which Xy = 7n(X);

(3) (K4, K>) is a bornologically nonoblate pair in Xj.

If K := Ky = K, then we naturally speak of the bornologically nonoblate

cone K.
A finite collection of cones K1, ..., K, is in bornological general position if the
pair of cones K; x --- x K, and A, (X) is in bornological general position. It is

clear how to extend the concept of bornological general position to a finite family
of convex sets.

In a similar way we can define bornological normality. A cone K in a bornolog-
ical vector space is called bornologically normal if the set (B + K) N (B — K) is
bounded for every bounded B. A bornological K-space is defined to be a K-space
which is a bornological vector space and whose positive cone is bornologically nor-
mal. Finally, we use the symbol 0° P to denote the set of all bounded linear operators
contained in the subdifferential 0 P whenever P acts in bornological vector spaces.

3.2.18. Let X be a bornological vector space, E be a bornological K-space,
and Py,...,P, : X — E' be sublinear operators. If the cones epi(P; X --- X P,)
and A, (X) x E™ are in bornological general position then the following represen-
tation holds:

OP + -+ P,)=0"P + -+ 3P,.

3.3. Calculus of Polars

The aim of the section is to obtain all basic formulas for calculating polars
of conic segments and gauge functions. The problem is solved in two steps: we
construct the Minkowski functional of a composite conic segment and find the
subdifferential of a composite sublinear functional. The first step reduces to simple
calculation and the second relies upon the method of general position.
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3.3.1. Let X be a real vector space. We define the Minkowski functional of
a nonempty set C' C X as the function u(C) : X — R acting by the formula

W(C) : s f(H(C) (),

where H(C') is the Hormander transform of the set C' (see 1.2.6). Thus, in more

detail, we can write
w(C)(x) =inf{A>0: A e R, x € A\C} (x € X).

From 1.2.6 (1) and Proposition 1.2.5 we can see that if C' is a convex set then
p(C) is a positive sublinear functional, i.e., u(C) € Cal(X). Thereby a mapping p
arises from CS(X)\{g} into the set of all gauges Cal(X). Also, the Minkowski
functional p(C) is often called the gauge or the gauge function of the set C.

3.3.2. Consider the simplest properties of the mapping u.
(1) For an arbitrary convex set C

(C) = p(sco(C)).

< Let €7 :=sco(C) = co(CU{0}). The inequality u(C”) < u(C) is obvious, for
H(C) c H(C"). Take 0 # = € dom(u(C")) and a number € > 0. By the definition
of 1, there exists a strictly positive A € R for which A < p(C")(z) + € and x € A\C".
By virtue of 1.1.6(7), C' = (J{aC : 0 < o < 1}. Hence, x € aAC for a suitable
0 < a <1 and we obtain p(C)(z) < aX < X < u(C’) + e. Tending ¢ to zero, we
arrive at the relation pu(C) < u(C"). >

This fact enables us to confine ourselves to studying the Minkowski functional
only for conic segments. With this in mind, we henceforth consider the mapping u
only on the set CSeg(X).

(2) Given C,D € CSeg(X), the inequality u(C) < u(D) holds if and only if
tD C sC for all 0 <t <s.

(3) Given arbitrary p € Cal(X) and C' € CSeg(X), the relation p = p(C)
holds if and only if {p < 1} C C C {p < 1}, where {p < 1} := {x € X : p(x) < 1}
and {p <1} :={xr e X :p(z) <1}.

<If B:={p<1}and D :={p <1} then tD = s(t/s)D C sB for 0 <t < s,
because (t/s)D = {p <t/s} and t/s < 1. Thus, u(D) > u(B). On the other hand,
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by obvious reasons, we have p < u(D) < u(C) < p. Now it is clear that p = u(C)
for BC C C D. If p = p(C) then we immediately see that B C C C D. >

(4) The zero set {u(C) = 0} := {x € X : u(C)(x) = 0} of the function u(C)
coincides with the recessive cone of the set C; i.e., {u(C) = 0} = rec(C).

< The assertion follows from 1.2.6 (5), since p(C)(z) = 0 if and only if x € tC
for every t > 0. >

(5) The function u(C) is the greatest sublinear functional satisfying the inclu-
sion H(C') C epi(u(C)).

(6) The relation u(—C)(x) = p(C)(—=x) holds for all v € X.

(7) The effective set of the functional ;1(C) coincides with the conic hull of C';
ie., dom(u(C)) = cone(C).

(8) The functional u(C) is total if and only if C' is an absorbing set, that is
dom(pu(C)) = X < 0 € core(C).

(9) The functional u(C) is a seminorm if C' is absolutely convex and absorbing.

(10) The functional u(C) is a norm if C' is absolutely convex and absorbing
and does not contain rays.

3.3.3. Consider a duality X < Y of real vector spaces and denote the cor-
responding bilinear form by the symbol (-|-). Unless the opposite is specified,
we suppose that the duality is Hausdorff by definition, i.e., the bra-mapping r —
(x|, x € X, and the ket-mapping y — |y), y € Y, where

(| :y—=(zly), ly) x> (zly) (r€X,yeY),

are assumed be injective (embeddings) of X into Y# and of Y into X# respectively.
As usual, X# denotes the algebraic dual of X: X# := L(X,R). We shall identify
X with a subspace of Y# and Y with a subspace of X# in a usual way without
further specification. Moreover, the bilinear form of the duality X < Y is induced
by the bilinear form of the duality X < X# (if Y is identified with a subspace
of X#):

(z,27) = (z]a®) := 2% (2) (z € X, 2% € X7).

Once the duality is fixed, each topological subdifferential is calculated with
respect to any locally convex topology compatible with the duality. Thus, if p €
Sbl(X) then by definition

p:={y €Y :(aly) <px) (x € X)} = (9 NY.
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Now we state the basic definitions of the section. The polar C° of a convex set

C' C X is defined to be the set du(C) C Y and the polar p° of a sublinear functional

p: X — R is defined to be the function p(dp) : Y — R. In more detail,

C°i={yeY:(zly) <1 (reC)},
p®:=inf{\ >0:y € \dp} (yeY).

Note that if D := sco(C) is the least conic segment containing C and ¢q := pV0 is
the least gauge dominating p, then C° = D° and p° = ¢°. This ensues from 3.3.2 (1)
and the relation 9(pV0) = co(OpU{0}). Thus, while studying polars we can consider
only conic segments and gauges.

We define the polar operators to be the following two compositions:

0o p:CSeg(X) — CSeg(Y);
pod: Cal(X) — Cal(Y).

The remaining part of the section is devoted to discussing the following ques-
tion: how do the polar operators transform different operations in CSeg(X) and
Cal(X)? Of course, in order to answer the posed question, we have to solve the
analogous problems for each of the operators 0 and u. The case of the operator
0 is settled by the method of general position presented in the preceding section.
Consequently, now we have to study the operator p.

3.3.4. Let X and Y be real vector spaces. Suppose that A, B € CSeg(X),
C € CSeg(Y), (A¢) C CSeg(X), T € L(X,Y), and o € RT. The following formulas
hold:

(1) (AN B) = u(A) vV u(B);
(2) p (U As) = lnf( (A¢));
(3) (B x C)(z,y) = w(B)(x) V u(C)(y);

(4) W(T(B))(y) = inf{u(B)(x) : T = y};
(5) ula- A) = ax p(A).

< (1) If A is a conic segment, then the set H(A)(z) is saturated upward, i.e.,
t € H(A)(z) and s > t imply that s € H(A)(x). Hence,

inf (H(A)(z) N H(B)(z)) = inf(H(A)(z)) V inf(H(B)(z)).

]
]

]
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It remains to recall that
H(ANB)(z) = H(A)(z) N H(B)(z).

(2) Note that
H (U Ag> (2) = |J H(Ae)(@).
Ee= £e=

Afterwards, owing to associativity of greatest lower bounds, we obtain
inf | H A = inf inf(H(A
in ( <§U g) <az>) inf inf(H (Ag) (),

which is equivalent to the sought assertion.

(3) Starting with the evident relation H(A x B)(z,y) = H(A)(x) N H(B)(y)
and using the arguments of (1), we arrive at what was needed.

(4) We see that the relation y € AXT'(B), where A > 0, is valid if and only if
y = T'x for some x € AB. Consequently,

H(T(B))(y) = | J{IH(B)(2) : Tz = y}.

It remains to employ associativity of least upper bounds (see (2)).
(5) The only nontrivial case is @ = 0. However, for a = 0 the sought equality
coincides with the formula

p(rec(A)) = dr({u(4) = 0}),
which ensues from 3.3.2 (4) and the fact that u(K) = ér(K) for every cone K. >

3.3.5. Theorem. LetI' C X xY and A CY X Z be convex correspondences
such that 0 € T'(0) and 0 € A(0). Then the following formulas are valid:

n(Aol) = pu(A) o ul),
(A OT) = p(A)Ap().

< Put p:= p(Aol), g := pu(T), r := pu(A), qo := p(C'x Z), and ¢ := p(X xA).
Observe that the relations

Aol =TI((T' x Z) N (X x A)), qo(w) = q(z,y), ro(w) =r(y, 2)
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hold, where Il : w — (z,2) and w := (z,y,2). Afterwards, successively apply- :
ing 3.3.4(4), 3.3.4(1), and 3.3.4(3), we find
Pz, z) = pII((T" x 2) N (X x A)))(z, 2)
=inf{u((Tx Z)N(X x A))(w) :y €Y}
=inf{(qo V1o)(w) : y € Y}
= inf{q(z,y) Vr(y,z):y € Y}.

To prove the second equality, we need the following auxiliary fact. If s, € RT,

then
. s t
w:= inf max<{—,— =5+t
a,BeR « ﬁ
a>0,8>0
a+p=1

Indeed, granted s + ¢ # 0, put o := s/(s +t) and § := t/(s + t) to obtain
u < s+ t. On the other hand,

. € o
w= inf sup —s+ =t >s+t.
a>0,8>0,>0,6>0, \ & 5]
a+pB=1 e+6=1

The case s+t = 0, is trivial.
Now set p := u(A ©T), ¢ := u(T), and r := pu(A). Applying what was proved
above and rule 3.3.4 (2), we obtain

p(z,z) = inf (ax7r)©(B+*q)(z,2))

o, 320,
a+p=1
inf inf (Sq(a.y) v Sr(y.2)
= 1 111 —ql\r —Tr z
inf inf {Ge@o)V ol
a+B8=0
= Inf (p(z,y) +7(y,2)) =rlq. >

3.3.6. We present several simple corollaries.
(1) Let C € CSeg(X) and let I' C X x Y be a convex correspondence such
that 0 € I'(0). Then

pT(O)(y) = nf{p(C)(x) V pu(T)(z,y) : w € X}.

(2) If T is a conic correspondence then

u(T(C)(y) = inf{pu(C)(z) : y € T(x)}.
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(3) If T € L(Y, X)) then
(€)= p(C) o T.
3.3.7. Theorem. The following assertions hold:
(1) the mapping p is an algebraic and lattice homomorphism of CSeg™ (X)
onto Cal* (X);
(2) the mapping p is an algebraic and lattice homomorphism of CSeg™ (X)

onto Cal™ (X);
(3) the equalities 1o sk = sh oy and po sh = sk oy hold.

<1 Most of what is required has been already proved in 3.3.4-3.3.6. It remains
to verify the following formulas:
(a) u(A+ B) = u(A)#u(B);
(b) p(co(AU B)) = u(A) @ p(B);
(¢) m(A#B) = p(A) + u(B).
(a) We use the representation A + B = X(A x B), where ¥ : X? — X and
Y(z,y) := x +y. By virtue of rules 3.3.4 (3), (4), we have the relations
n(A+ B)(z) = inf{u(A x B)(y,2) 1y + z = x}
= inf{u(A)(y) V u(B)(2) : y + z = x}
— u(A)#u(B).
(b) Using formula 3.3.4 (2) and the relations of part (a), we can write down
wu(co(AU B))(z) = ,u(U{aA +BB:a,BERT, a+3=1}) ()
— inf{a* p(A)#B+ u(B)(2) : 0,8 € RY, a+ B =1}

1 1
= ot int (L)) Sumo).
a+p6=1

Hence, as in 3.3.5, we derive
pleo(AUB)() = inf (u(A)(y) + u(B)(2) = p(A) & p(B)z.
(c) It is clear that (A#B)x {0} = A®T, where I' := Ay(A) and A := B x {0}.
By Theorem 3.3.7, we have
w(Ag#B) () = p(A)Ap(T) (@, 0) = inf (1(A2(A4)(z,y) + u(B)(y))-

It is easy to see that u(As(A))(x,y) = p(A)(z) if x = y and p(As(A))(z,y) = 40
otherwise. Hence, the rightmost term of the chain written above coincides with
u(A)(x) + pu(B)(x), which is what was required. >
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3.3.8. Now we have almost everything needed for deriving a formula for trans-
formation of polars. Before launching into calculation, we recall several useful gen- |
eral properties of the mappings 9 and p and the polar operators 0 o u and o 0.
They all result as simple corollaries to the above-presented results and the classical
bipolar theorem, which is proven in any standard course in functional analysis. We
give necessary definitions.

Fix a duality X < X’. We define the support function of a set C C X as the
mapping s(C) : X’ — R acting by the rule

s(C) : 2’ — sup{(z|z’) : z € C}.

It is obvious that the support function is sublinear and s(C') = s(co(C)). If 0 €
C then s(C) € Cal(X’). The gauge p € Cal(X) is called closed if it has the
epigraph epi(p) C X xR closed (with respect to any, and thus every, locally convex
topology on X compatible with the duality X < X').

It is clear that the support function of a conic segment is a closed gauge.

(1) A conic segment C' coincides with its bipolar C°° if and only if it is closed.
A gauge p coincides with its bipolar p°° if and only if it is closed.

(2) The mapping O establishes an isotonic bijection between the lattice of
closed gauges on X and the lattice of closed conic segments in X'.

(3) The mapping n establishes an antitone bijection between the lattice of
closed conic segments in X and the lattice of closed gauges on X.

(4) The polar operator 0 o pu (1 0 0) establishes an antitone bijection between
the lattices of closed conic segments in X and in X' (between the lattices of closed
gauges on X and X' respectively).

(5) The Minkowski functional of the polar of a conic segment is equal to the
polar of the Minkowski functional of this conic segment: 1(C°) = u(C)°.

(6) The subdifferential at the origin of the polar of a gauge is equal to the
polar of the subdifferential at the origin of the same gauge: 9(p°) = (0p)°.

(7) The support function of the polar of a conic segment coincides with the
polar of the support function of this conic segment: s(C°) = s(C)°.

(8) The Minkowski functional and the support function of a closed conic seg-
ment are gauges polar to each other.

(9) The subdifferential at the origin Op and the Lebesgue set {p < 1} of a closed
gauge p are conic segments polar to one another.
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3.3.9. We present rules for calculating polars which are based on subdifferen-
tiation formulas of §3.2. As before, let X be a locally convex space.
(1) If conic segments Cy,...,C, € CSeg(X) are in general position then

(Ci#t...#C) =C7 +---+C5.
If gauges p1,...,pn € Cal(X) are in general position then

(P14 +pn)° =piF# ... #b;.

< We have only to employ 3.3.7 and 3.2.14(2). >
(2) If conic segments Cy,...,C, € CSeg(X) are in general position then

(Cin---NCp)° =co(CyU---UC,).
If gauges py,...,pn € Cal(X) are in general position then

(PLV- V) =pi @ Sp,.

< Appeal to 3.2.12. >
(3) Suppose that correspondences I' C X xY and A CY x Z are such that
0 € I'(0), 0 € A(0), and the cones H(T' x Z) and H(X x A) are in general position.
Then
(Ao’ =A°0T°, (AGI)?=A%0TI".

Suppose that gauges p € Cal(X x Y) and q € Cal(Y, Z) are such that the cones
epi(p, Z) and epi(X,q) are in general position. Then
(q2p)° =q¢° ©p°, (¢©p)° =q°Lp°.

< Employ 3.2.9, 3.2.13, and 3.3.5. >

3.3.10. (1) Let I' be a convex correspondence from X into Y such that 0 €
['(0). If a conic segment C € CSeg(X) is such that the sets I' and C x Y are in
general position, then
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<1 Apply formula 3.3.9 (3) for calculating the polar (I'oB)°, where B := Y xC C
Y x X. By hypothesis, the sets Y xI'and B xY =Y x C xY are in general
position; therefore, (T' o B)° = {0} x (=T'(C)°). Thus,

{0} x (-T(C)°) = |J (a:T°)o(8-{0} x (—=C°))
a?ﬁ207
a+p6=1

={0t x| U (@150,
a?/BZO’
a+p=1
which is equivalent to the sought assertion. >
(2) If T and C satisfy the conditions of (1) then the following inclusions are

valid: ]
—§F°(—C’°) CcT(C)° Cc —-T°(—-C°).

(3) If the conditions of (1) are satisfied and, moreover, I' is a conic correspon-

dence then
[(C)° = -I°(-C").

Furthermore, if T' is a linear correspondence then
L(C)° =T°(C°).

(4) T : X — Y is a weakly continuous operator then the sets C' x Y and
T are in general position (with respect to the weak topology). Moreover, the dual
operator T" := (T°)~! : Y’ — X’ is weakly continuous as well, and the sets T° and
X’ x D are in general position (with respect to the weak topologies of X’ and Y”).
Consequently, the following relations well-known in functional analysis are valid:

T(C)® = T'_l(CO), T'(D)° =T~ 1(D°).
In particular, for C = X and D =Y’ we obtain
c(T(X)) = (ker(T"))°, (T (Y")) = (ker(T))°.

3.3.11. Using the above-presented scheme, we can calculate more complicated
polars. We will consider only one case, namely, we will calculate the polar of the



Convexity and Openness 175

right partial sum of correspondences. Given convex correspondences I'y,..., I, -
from X into Y, define their right (partial) inverse sum T #...4#T, by the formula

Ty #0h = |J (D14 +onln).
ala"~7an207
ar+-Fap=1

We can show that the right inverse sum of convex correspondences is a convex
correspondence. Introduce the notations

(X" = {(z1,- ., 2n,y) € X" XY : (21,y) €Ty},
(Plyn_l) : {(:Bayla s 7yn) EX xY": (x7yl) S Fl}

Suppose that convex correspondences I'y,...,T',, from X into Y are such that
0e€T,(0)(I:=1,...,n). If the sets ([;Y" 1) (1:=1,...,n) are in general position,
then

(Ty 4+ T,)° =54 .. #I0.

Now if the sets (X" 'I'}) (I:=1,...,n) are in general position, then
Lo+ oo +00)° =T7 # ... #17.

< A standard way to justification of the indicated formulas is to calculate the
Minkowski functional of the partial sum and to apply appropriate subdifferentiation
rules afterward. However, we can use the already-proven formulas of the preceding
sections for calculating polars. To this end, represent the right sum as

44T, =A (ﬁ(rm”%) :

=1

where A : X xY" — X x Y acts by therule A : (z,y1,...,yn) — (T, 91+ -+ yn)-
It is easy to see that the dual operator A’ : X’ x Y’ — X’ x (Y'") has the form

N (@)= @y, ).

(FZY"_1)> ) .

Owing to 3.3.10 (4), we can write

(O br,) = A ((

DL

l
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It is evident that (I';Y"™1)° coincides with the set of all collections (z/,y],...,y})
such that (2/,y]) € I’} and y;, = 0 for k # L.

In virtue of the condition of general position, we can use formula 3.3.10 (2),
consequently,

=1

- U AT ({Zal(x',y{) Y] € Ff(x')})

C)tl,.‘.,OénZO, =1
a1+ tan=1

= U () o (@aT3) = T5 . 4TS
al:"',an207
a1+t ap=1

It is perfectly clear that if the sets (X"~ 1I';) (I:=1,...,n) are in general position
then the second relation holds as well by the already-proven assertions. >

3.3.12. We will find out how to calculate the polars of conic segments and
gauges in case when we do not require the condition of general position. Recall
that the equalities C°° = cl(C) and p°° = cl(p) hold for arbitrary C' € CSeg(X)
and p € Cal(X); here cl(C) stands for the closure of C in the weak topology
(or any topology compatible with X < X’) and cl(p) is defined by the relation
epi(cl(p)) = cl(epi(p)) or by either formula cl(p) := p(cl{p < 1}) or cl(p) := s(Ip)
(see 3.3.8).

The following representations hold for arbitrary Ci,...,C, € CSeg(X) and
P1y---,Pn € Cal(X):

(D) (CLU---uUCy)=CyNn---NCy;

(2) (Mm@ Dpn)° =p7 V- Vpy;

(3) (Cr+ -+ Cp)° =CT#... #Cp;

(4) (p1#t - - #pn)° =pi + - +5;

(5) (cl(Cr)N---Necl(Cy))° =cl(co(CLU---UCY));
(6) (cl(p1) V- Vel(pn))® =cl(p! & - B py);

(7) (cl(CO#...#cl(Cp))° =cl(CY + -+ Cr);

(8) (cl(p1) + -+ cl(pn))® = cl(pS# . .. #p5,)-

< Formulas (1)—(4) immediately ensue from 3.2.14 (1), (2) and 3.3.7 (1). After-
wards the bipolar theorem yields

A= Cl(CO(Cf U.---uU C’Z)) — (C’f U---U CZ)OO-
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Taking (1) into account and appealing to the bipolar theorem again, we obtain
A=(C7°N---NC°)° = (cl(Cy) N ---Nel(Cp))°.
Thereby (5) is proven. Now apply (2) to the relation
p=cpi®---®p,) =1 ®---&p,)>°
to arrive at the equality p = (p{°@®- - -@®p;°)°, which is equivalent to (6). In a similar

way we derive (7) and (8). >

3.3.13. The situation is more complicated with composition and inverse com-
position operations.

(1) Given closed convex correspondences I' C X xY and A C Y x Z, the
following equivalences are valid:

(2',2') € (AoT)® « (2/,0,2") € cl(co(T° x {0} U—{0} x A°)),
(@',2) e (AOT)° « (2/,0,2) € c(T°{0} — {0} x A°).

<1 Prove the first assertion; the second is derived in a similar way. Recall that
Aol =TI((I' x Z) N (X x A)), where Il : (z,y,2) — (x,2). If B = AoT, then,
by 3.3.6 (2),

p(B)(x,2) = Inf (u(T' x 2) N(X x A))(@.9,2).

Consequently, (z',2") € Ou(B) = (A oT')° if and only if
(2',0,2') € (' x Z) N (X x A))°.

It remains to use 3.3.12 (5) and observe that (I' x Z)° =T° x {0} and (X x A)° =
{0} x (=A°) = —{0} x A°. >

(2) If T is a closed convex correspondence from X into Y then the following
equivalence is valid for an arbitrary C' € CSeg(X):

y' € T(cl(C))° < (0,y") € cl(co((—I°) U (C x {0}))).

<1 Apply (1) to the correspondences A :=T' and I':=Y x C. >
(3) The inclusion

T(el(C))° > —%w (—%(J")



178 Chapter 3

holds for the same I' and C. Moreover, if C° is a neighborhood of the origin in
a certain topology T compatible with the duality X < X', then |

T(cl(C))° C —cl(T°(—2C°)).

< Take y' € T'(cl(C))°. By (2), there exist nets (z)) C X', (v),) C Y,
(ul,) C C°, (to) C RT, and (s,) C R such that

(2, y) € —T°,  sq+ta =1;

y =limt,y,, 0=lm(squl, —tal);

moreover, the latter limit can be understood in the sense of the topology 7. By
hypothesis, we have —s ul, +t ., € C° ortozl, € sqa’+C° C 2C° for a sufficiently
large. Thus, toya € (—T°)(taxl,) C —T°(—2C°); therefore, y € —T°(—-2C°). >

(4) The following relation holds for every convex correspondence I' C X x Y:

(cl(I")(0))° = —l(I"*(X")).

3.4. Dual Characterization of Openness

The bulk of this section is devoted to dual characterization of openness of
convex correspondences in locally convex spaces.

3.4.1. We consider vector spaces X and Y and a convex correspondence
from X into Y. We suppose that 0 € ®(0) and im(®) is an absorbing set. Recall
the operation of symmetric hull sh(C) := co(C'U—C') and symmetric core sk(C') :=
cn-C.

Assume that 7 is a given locally convex topology on X. As is easily seen, the
system of sets {tsk(®(V)) :t € R, t >0, V € 7(0)} is a base for the neighbor-
hood filter of the origin in the uniquely-determined locally convex topology on Y.
Denote this topology by the symbol ®(7). In a similar way, the system of sets
{tcl(sk(®(V))) : t € R, t > 0, V € 7(0)} determines a unique locally convex
topology on Y, the topology ®(7). We see that if v is a vector topology on Y,
then the correspondence ® is open (almost open at the origin) if and only if ®(7)
(respectively ®(7)) is coarser than the topology v.

Now assume that B is a convex bornology on X. Then the system of sets

{tsh(®(S)) :t e R, t >0, S € B} constitutes a base for some convex bornology
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on Y. Denote this bornology by the symbol ®(5). Let & be a bornology on Y. If .
®(B) C S, then we say that the correspondence ® is bounded with respect to the
bornologies B and &. Suppose that the spaces X and Y form dual pairs with the
spaces X’ and Y’ respectively and B is a given convex bornology on X’ which is
contained in the weak bornology, i.e., B consists of weakly bounded sets. Denote
by the symbol #(8) the unique locally convex topology on X determined by the
filter base {S° : S € B}. This topology is called B-topology on X or the topology
of uniform convergence on the sets of B. Given a nonempty set C C X, denote
by C* the support function s(C) : X’ — R (see 3.3.8). In case C' C X XY we take
account of our agreement concerning the identification of (X x Y)" and X’ x Y’
(see Section 2.3). The polar of the set A with respect to the (algebraic) duality X <
X# will be denoted by the symbol A® and with respect to the duality X < X',
as usual, by A°. Henceforth, we suppose that B has a base composed of weakly
closed absolutely convex sets, i.e., as is convenient to say, ‘B is a saturated family.

3.4.2. Theorem. The topology ®(t(*B)) is the topology of uniform conver-
gence on the sets of ®*(B); in symbols: ®(t(B)) = t(®°*(B)). Ift(B) is compatible

with the duality X < X' then the topology ®(t(8)) is the topology of uniform

convergence on the sets of ®°(8); in symbols: ®(t(*B)) = t(®°(B)).

< Let S be an absolutely convex weakly closed set in 6 and V := S°. Since
the set ®(V) is absorbing (see 1.2.8), we have sk(®(V))® = sh(®(V)*). Employing
the rules of 3.3.10 (1) for calculating the polar of the image, we write down:

%sh(q»'(v')) C sk(®(V))* C sh(B*(V*)).

Hence, ®(t(8)) is the topology of uniform convergence on the sets of the form
sh(®*(V*)).
By the above-made remarks (see 3.3.13), we have

_% cl(@**(V)) C 8*(S)* C —cl(@**(V)),

where cl stands for the closure in the topology o (Y #,Y). Making use of the formulas
of 3.3.10 (1) applied to the correspondence ®°* together with the relation ®* = ®*°°,

we obtain .
49°(V*) D cl(®°*(5)) D §<I>(V').



180 Chapter 3

Taking stock of the above, we infer that ®(¢(*8)) is the topology of uni-
form convergence on the sets sh(cl(®*(S))). However, the polars sh(cl(®*(95)))*®
and sh(®°®(5))® coincide. Finally we conclude that ®(¢(8)) is the topology of uni-
form convergence on the sets ®*(S).

Now assume that t(8) is compatible with the duality X < X’. In this case
Ve =V°and °(S) = ®*(V*)NY’, for S** = S. Employing the rules for calculating
polars and the bipolar theorem again, we obtain

5 sh(2°(5)) C sh(B(V)°) C sh(2°(S))

Passing to polars in this relation, we derive
2sh(®°(5))° D sk(®(V))°° D sh(®°(9))°.
Hence, it immediately follows that ®(t(B)) = t(®°(B)). >

3.4.3. Observe some corollaries to Theorem 3.4.2:

(1) The space dual to (Y, ®(t(8))) coincides with the union of the o(Y#,Y)-
closures of the sets Ash(®*(S)) as S ranges over the set B and \, over the set RT.
In particular, if X is a locally convex space and X' is its dual, then the dual
to (Y, ®(7)) coincides with the subspace in Y# generated by the set sh(®*(X")).

< Indeed, the functional y# € Y# belongs to (Y, ®(¢(8)))’ if and only if y# is
contained in the polar (with respect to the duality Y < Y#) of some neighborhood
of the origin with respect to the duality Y < Y#.

However, by Theorem 3.4.2, the sets of the form A-sh(®°(5))®® constitute a base
for the increasing filter {V*® : V € ®(¢(B))}. Tt remains to note that sh(®*(S))*®
is the o(Y7#,Y)-closure of the set sh(®*(S)). >

(2) Let X and Y be locally convex spaces and ® be a convex correspondence
satisfying the conditions of 3.4.1. Then the following assertions are equivalent:

(a) the correspondence ® is almost open at the origin;

(6) the correspondence ®° is bounded with respect to the equicontinuous
bornologies of the dual spaces X' and Y.

< Let B be an equicontinuous bornology on X’. Then #(8) is the initial
topology of the space X. Hence, the correspondence @ is almost open at the origin
if and only if ®(¢(B)) is coarser than the topology of the space Y. By Theorem 3.4.2,
the latter is equivalent to the fact that the topology t(®°(*B)) is coarser than the
topology of the space Y, or which is the same, ®°(*B) consists of equicontinuous
subsets of the space Y. >
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3.4.4. Theorem. Let X and Y be locally convex spaces and X' and Y’ be
the respective dual spaces. Moreover, let ® be a convex correspondence from X
into Y such that 0 € ®(0) and 0 € core(®(X)). Then the following assertions are
equivalent:

(1) the correspondence ® is open at the origin;

(2) ®*N (X’ x Y#) is a bounded correspondence from X' into Y’ with respect
to the equicontinuous bornologies of the spaces X' and Y’;

(3) the correspondence ® is almost open at the origin and ®*(X') C Y’;

(4) the correspondence @ is almost open at the origin, the set ®(X) is a neigh-
borhood of the origin in Y, and

O (yo)" (2') = nf{@" (2, y/) + (woly') : ¥/ € V')

for arbitrary ' € X’ and yy € core(®(X)) (the symbol = means that the formula is
exact, i.e., the equality holds with the additional condition that the greatest lower
bound in the expression on the right of this symbol is attained).

< (1) — (2): If an absolutely convex set S C X' is equicontinuous then the set
®(5°) is a neighborhood of the origin in Y, provided @ is open at the origin. Hence,
considering the inclusion —2®(S5°)® D ®°(5°°) D ®°(S) and the equicontinuity of
the set ®(5°)®, we obtain (2).

(2) — (3): The inclusion ®*(X’) C Y’ immediately ensues from (2). The
correspondence ¢ is almost open at the origin according to 3.4.3 (2), since ®°(S) C
®°(5) for every S C X'.

(3) — (4): The set ®(X)*® is a part of ®°(0) and, therefore, is contained in Y.
Consequently, the bipolars of the set ®(X) with respect to the dualities Y < Y’
and Y < Y# coincide. The bipolar ®(X)*® coincides with the algebraic closure
of the set ®(X). In its turn, the bipolar ®(X)°° is a neighborhood of the origin
in Y. Thus, the algebraic closure of the set ®(X) and, hence, ®(X) itself are
neighborhoods of the origin. Let (zg,y9) € ® and yo € core(®(X)), and put
U := & — (29,y0). Then 0 € ¥(0) Ncore(¥(X)) and ¥*(X') C Y'. It is easy to
check that

(271(0)" (") = sup{(x
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for arbitrary ' € X’ and y* € Y#. Assume that o := (¥71(0))*(2’) > 0. Accord-
ing to 1.3.8, the condition 0 € core(®(X)) implies that H(®) — X x {0} x RT =
X xY xR, i.e., the sets ® and X x {0} are in algebraic general position. Then,
by formula 3.3.10 (1), we have (¥~1(0))* = —(¥~1)*(Y#) = (¥*)~}(Y#). Thus,
(1/a)z’ € —(¥*)~1(Y#). Hence, (y*,(1/a)z’) € —(¥*)~! or ((1/a)2’,y*) € ©*
for some y# € Y#. We can see that ¥*(2/, ay#) < o and thereby

(T7H(0)* (") = mf{ ¥ (a',y¥) : y* € Y7}
moreover, the greatest lower bound in the right-hand side of the equality can be
attained. Further, note that if U*(2/, y#) < A < 400, then y# € A\¥*((1/\)2’) C
Y’ therefore,

a =inf{¥*(z',y): ¢y €Y'}

If & = 0, then, by what was proven above, for every 0 < € < 1 there exists u. € Y’
such that U*(2’,u.) < € and u. € ¥°(a’). Since ¥ is almost open at the origin, we
conclude that (u.) is equicontinuous by Corollary 3.4.3 (2). By this reason, there is
a limit point 3’ of the family (u.) and clearly ¥*(z’,y’) = 0. The case a = 40 is
trivial. Passage from ¥ to ® reduces to simple calculations:

(27 (y0))"(2") = (T71(0))"(2") + (zolz")
= (xo|2’) + inf{¥*(2",9") : v/ € Y'}
= inf{®"(2",y") + (woly’) : v € Y'}.

(4) — (1): Consider an absolutely convex neighborhood of the origin U C X
and show that V C ®(U), where

Vi <<1> (%U) n—a (%U)) A core(B(X)).

If yo ¢ core(<I>(X))\<I>( ) then UN®1(yy) = @. Consequently, there exists a func-
tional 2’ € ((1/2)U)° such that inf{(z|z’) : x € & 1(yo)} =: A > 1, or which is the
same, (®71(y))*(—2') = =\ < —1. By (4), there is some 3’ € Y’ such that

—(xfz") — (yly') < (@7 (yo))" (—2") + (woly)

for all (z,y) € ®. If we assume that z € (1/2)U and +y € ®((1/2)U) in the last
inequality then

(ly') < (@lz’y = X+ (yoly) <1 =X+ (yoly) =: 1 < (yoly).
Thus, (yly') < p < (yoly') for all y € V. Thereby we have yq ¢ V. >
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3.4.5. Given a convex operator f, apply Theorem 3.4.4 to the correspon-
dence epi(f). To this end, we need one more definition. The Young-Fenchel trans-
form of a function g : X — R or the conjugate function of g is defined to be the
mapping ¢* : X# — R acting by the rule

g"(@*) = sup{(a|e*) — g(a) : x € X},

The theory of the Young-Fenchel transform will be elaborated in the next chapter.
Note that the support function of a set C' C X is just the conjugate function of the
indicator function:

Recall that {¢ < a} stands for the Lebesgue set {x € X : p(z) < a}.

Let X be a locally convex space, and let E° be an ordered locally convex space
with normal positive cone. Let f : X — E° be a convex operator, 0 € core(dom(f)),
and f(0) = 0. Then the following assertions are equivalent:

(1) the operator f is continuous at the point 0;
(2) for every equicontinuous set S C E'" and every a € R the set

LW e )" < a}

y' €S

is equicontinuous;

(8) the operator f is almost continuous at the point 0 and {(y' o f)* < a} C
X' (v €R) for everyy € E'";

(4) 0 € int(dom(f)), the operator f is almost continuous at the point 0, and
for ally € E'" and € core(dom(f)) there exists =’ € X' such that

(f@)y) + @ o f)* (') = (z]a).

< Apply Theorem 3.4.4 to the correspondence ® := (epi(f)) . We will confine
ourselves to the following remarks. A pair (z#,4%) in (X x E)* belongs to dom(®*)
if and only if y* > 0 and (y# o f)*(2™) < +o00. Moreover, ®*(z#,y#) = (y# o
f)*(z%) for 0 < y# € E# and 2% € X#. In particular, (27, y%) € ®* if and only if
(y*of)*(x#) < 1. Finally, ® ! (x) = f(x)+ E* whenever x € core(dom(f)), hence,
(@ L(2)*(v7") = (f(2)|y*) if y* <0 and (& 1(x))*(y*) = +o00 otherwise. >
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3.4.6. In the case of a linear operator T" acting from a locally convex space X -
to a locally convex space Y we can derive the following corollaries starting from 3.4.4
and 3.4.5.

(1) An operator T is continuous if and only if it is weakly continuous and the
image of every equicontinuous set in Y’ under the dual operator T' is an equicon-
tinuous set.

(2) For an operator T' to be open it is necessary and sufficient for T' to be
a weakly open mapping and for every equicontinuous set in X' to be the image of
some equicontinuous set in Y’ under the algebraically dual operator T#.

(3) For an operator T' to be a topological isomorphism it is necessary and
sufficient for T to be a weak isomorphism and for the dual operator T' to be
a bornological isomorphism with respect to the equicontinuous bornologies of the
spaces Y/ and X'.

3.4.7. In the sequel we shall need one more concept that relates to openness.
A correspondence @ is called upper semicontinuous at a point xog € X if for every
neighborhood V' C Y of the origin there exists a neighborhood U C X of the origin
such that ®(xg+U) C ®(xo)+V. The following result yields a dual characterization
of upper semicontinuity.

Theorem. Let X and Y be locally convex spaces, and let ® be a convex cor-
respondence from X into Y such that ®(0) is a cone. Then the following assertions
are equivalent:

(a) ® is upper semicontinuous at the origin;

(b) The set ®°(X') is closed and, for every given equicontinuous set B C Y,
there is an equicontinuous set A C X' such that

d°(A) D °(X') N B.
< (a) — (b): Take ¢y’ € ®(0)° and put
f(z) :==inf{—(yly’) : y € 2(2)}.

It is clear that f : X — R is a convex function (see 1.3.5). Let V be a neighborhood
of the origin in Y such that |(y|y’)| < 1for all y € V. Choose a neighborhood U C X
of the origin for which ®(U) C ®(0) 4+ V. Then for all x € U and y € ®(x) we have
y = u + v with some u € ®(0) and v € V; therefore, (y|y') < 2 and f(z) > —2.
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Thus, the convex function f : X — R is bounded below in the neighborhood U.
Assign

p(z) ;== inf{t 1 (f(tz) — £(0)) : t>0}.

It is easy to see that p : X — R is a sublinear functional such that p(z) > —2
for all x € U. The last follows from the fact that p(x) > f(0) — f(—x) (x € X).
Boundedness below for the functional p on U implies that p > —2¢, where ¢ = u(U);
hence, Op # 0 by 3.2.15. Take 2’ € 9p. We see that

(z|2") <p(x) < fx) = f(0) < flx) +1 < —(yly') +1

forall z € X and y € ®(x). Hence, (z/,—y') € ®° or —y' € ®°(z') C ®°(X’). Thus,
®(0)° € —P°(X’). The reverse inclusion ensues from 3.3.13 (4). Thereby we have
proved that the set ®°(X’) is closed. Now let B be a symmetric equicontinuous
set in Y. Then B° is a neighborhood in Y. Therefore, there exists a symmetric
neighborhood U C X of the origin for which ®(U) C ®(0) + B°. Passing to polars
and applying 1.3.10 (2), we obtain

®°(U°) 5 °(X') N B.

It remains to note that U° is symmetric and equicontinuous.

(b) — (a): Given a symmetric neighborhood W C Y of the origin, choose
a closed symmetric neighborhood W C Y of the origin such that V +V C W.
According to (b), there exists a symmetric equicontinuous set A C X’ such that

0°(A) D °(X') N V°.

Pass to polars in this relation with 3.3.12 (5) and 3.3.13 (3) taken into account. As
a result, obtain

—B(A°) C —P°°(A°) C cl(—D°(X')° +V°°)
C—-®0)+V+VC-20)+W

The last yields ®(U) C ®(0) + W, where U := A° is a neighborhood of the origin
in X. >
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3.4.8. Let K,..., K, be cones in X. Say that the cones satisfy condition (N)
if for every neighborhood U C X of the origin there exists a neighborhood V' C X
of the origin such that

(Ki+V)n---Nn(K,+V)cKin---NK,+U.

As in 3.1.7 (2), we associate with the collection of cones K, ..., K, the conic
correspondence ® from X into Y := X" by the formula

®:={(h,21,....,2n) EX XY :;y+he K (I:=1,2,...,n)}.

(1) The correspondence ®~! is upper semicontinuous at the origin if and only
if the cones K, ..., K,, satisfy condition (N).

< Note that ®71(0) = K; N ---N K,. If V is a symmetric set in X then
h € ®~1(V™) if and only if there are xy,...,z, € V and ky € Ky,...,k, € K, such
that z;+h = k;, | = 1,...,n. Hence, the inclusion h € (V") is equivalent to the
fact that h € K;+V (I:=1,...,n). Finally, ®~3(V") = (K; +V)N---N (K, + V).
The remaining part ensues from definitions. >

(2) If Kq,...,K,, and ® are the same as above then

P° = {(h’,k{,...,k;)e(XxY)’:—k:{er, h’+Zk{:0}.
=1

< Indeed, if (R', K, ..., k}) € ®°, then

(Bl = (ailk) <0 (m+he K, 1:=1,...,n).
=1
Putting h := 0, we obtain —k; € K7 (I := 1,...,n). Now if z; := —h, then
(h|h' + 3", k;) = 0; therefore, b’ + 3 ;" k] = 0. Conversely, if »’ € X', k] € =K}
(l:=1,...,n),and b’ = = Y;_ k], then

n n

(BIR) = (ailkp) = = (x+ hlkj) <0

whenever x; + h € K foralll :=1,...,n. >
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(3) Jameson theorem. Given cones Ky, ..., K, in a locally convex space X, .
the following assertions are equivalent:

(a) Ky, ..., K, satisfy condition (N);

(b) The cone K7 +---+ K, is closed and for every equicontinuous set C' C X'
there exists an equicontinuous set B C X’ such that

KiNB+---+K,NBD> (K{+---+K,,)nC.

< Tt is sufficient to apply Theorem 3.4.7 to the correspondence ¥ := &~! and
take (1) into account. Moreover, observe that (2) implies ¥°(Y') = K +--- + K
and ¥V°(C") =Ky NnC+---+ K NC. >

3.4.9. Finally, we give a dual characterization for nonoblateness of cones. Let
7 := (K31, K3) be a reproducing pair of cones in a locally convex space X. Repro-
ducibility means that X = K; — Ks. Define ®,, as in 3.1.6 and let ® be the same
as in 3.1.7(2). Then nonoblateness of the pair s is equivalent to openness at the
origin of each correspondence ®,, C X? x X and ® C X x X2. Asin 3.4.8(2), we
can show that

o = (W K k) e (X x X x X)* . —k¥ e K (1:=1,2), h* + & + k¥ =0).
On the other hand, it is easy to calculate
®% = {(a¥ 2 W) e (X x X x X)# :a¥ —n# e K7, h#* —2¥ € K3},
Note that ®2,(S?) = (S — K?) N (S + K3) for S € X#. The normal hull of
a set C C X with respect to the pair of cones (K, K») is defined to be the set
co((C—K)N(C+ Kq))U((C+ Ky) N(C+ Ky))).
As we see, sh(®2,(5?)) is the normal hull of S with respect to the pair (K7, K3). If
S is symmetric then
®°(S) = {(KF k¥) e K} x K3 : k" + k¥ € S},
Now Theorem 3.4.4 yields the following result.

Theorem. The following assertions are equivalent:
(1) a pair of cones (K;, K») is nonoblate;
(2) the normal hull of every equicontinuous set in X’ with respect to the pair
of cones (K3, K3) is equicontinuous;
(3) the set
(¥ k)Y e KP x K3 : k¥ + k¥ €5}

is contained in (X x X)" and is equicontinuous for every equicontinuous set S C X'.
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3.5. Openness and Completeness

In Section 3.1 we have shown that the Banach rolling ball method can be
adapted to studying openness of convex correspondences. Here we consider another
approach to the indicated question.

3.5.1. Let X be a Hausdorff uniform space with uniformity base .#. Denote
by Z.(X) the set of all closed subsets of X. Given W € #, put

W= {(A,B) € Z4(X)*: Ac W(B), Bec W(A)}.

Tt is obvious that W is symmetric, i.e., —W = W' and contains the diagonal of
the set Z2,(X)?%; moreover, if VoV C W for some V € #, then VoV CW.
Furthermore, it is clear that the set .# := {17 : V€ A} is a filter base. Thus,
there exists a unique uniformity on the set & (X) determined by the base # .
This uniformity is called the Hausdorff uniformity and the corresponding uniform
topology, the Vietoris topology. Henceforth, considering the uniform space Z(X)
or its subspaces, we will always mean the Hausdorff uniformity. It is evident that
the Hausdorff uniformity on £, (X) is Hausdorff.

Suppose that the uniformity of a space is defined by a multimetric 9%, which is
a collection of semimetrics. We associate with every semimetric d € 91 a function d:

(@CI(X)Q — R+,

d(A, B) ;= sup{d(z,B) : x € A} Vsup{d(z, A) : z € B},

where d(z,C) := inf{(d(z,y) : y € C} is the d-distance from a point x to a set C.
One can show that d is a semimetric on % (X). Moreover, d is a metric if and
only if d is a metric. Put 9 := {d : d € M}. Note that if M filters upward, then M
filters upward too. Further, it is easy to show that the multimetric 9t determines
exactly the same uniformity on %.(X) as the uniformity base 7.

Now suppose that X is a topological vector space with a base 7 for the neigh-
borhood filter of the origin. Then the base for the uniformity of &2,(X) has the
form 7 :={V :V € ¥}, where

V={(AB)e ZyX):ACB+V, BCA+V}.

3.5.2. A metric space (X,d) is complete if and only if the associated metric
space (P4(X),d) is complete.
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< Completeness of & (X) implies completeness of X, since the mapping = —
{z} is a uniform homeomorphism of X onto a closed subspace in & (X). Now
assume that X is a complete metric space, and let (4,) be a Cauchy sequence
in Z,(X). Take an arbitrary ¢ > 0. For every k € N there exists a number
n(k) € N such that d(A,, A,,) < €27% for m,n > n(k). Let (m(k)) be a strictly
increasing sequence of natural numbers such that m(k) > n(k) (k € N). We
construct by induction a sequence (zy) in X satisfying the following conditions:

Tk € Amr), d(Th, Tpp) < 2 ke,

We start inducting with an arbitrary xy € Am(O)- Assume that xq,...,x, are
already chosen. Since

Az, Amrn)) < d(Amrys Amerr)) < 27",

we have d(zy,a) < 27 "¢ for some a € Apy(pt1). Put Tpqq := a. It is clear that ()
is a Cauchy sequence. Hence, there is a limit = := lim(zy). It is easy to see that

r e A=) cl( U Am> and d(x,z9) < 2e. Thus, the set A is nonempty and
neN m>n

sup{d(y,A) : y € A} < 2¢ for m > n(0), since m := m(0) > n(0) and zo € Ay o)

are arbitrary. If a € A, then a € cl( U Am). Therefore, we have d(a,ay) < €
m>n(0)
for some k > n(0) and ar € Ai. Then the following inequalities hold for m > n(0):

d(a, Ay) < d(a, Ay) + d(Ay, Ap) < d(a,ag) + 2™ < 2¢.

Hence, d(A, A,,) < 2e. >

3.5.3. Throughout this section X will denote a locally convex space. Let
CIC(X) be the set of all nonempty closed convex subsets of the space X. The
set C1C(X) ordered by inclusion is a complete lattice. The least upper bound of
the family of closed convex subsets is equal to the closure of the convex hull of
its union, whereas the greatest lower bound coincides with the intersection. The
set C1C(X) becomes a conic lattice if we endow it with the sum of two elements A
and B € CIC(X) defined as the closure of the set {a +b:a € A, b € B} and the
multiplication by positive numbers defined as in Section 1.5. It is easy to check
that the operations of the taking of the sum and least upper bound of two closed
convex sets are continuous mappings from CIC(X)? into CIC(X).
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Given an arbitrary subset S C X, put
CIC(X,S):={C e CIC(X):ScC}.

We shall write CIC(X,z) rather than CIC(X,{x}). Thus, CIC(X,0) is the set
of all closed conic segments in X. Finally, let CICy(X) be the collection of all
nonempty bounded closed convex subsets of X. Then in ClICy(X) alongside with
the operations of the taking of the sum and least upper bound continuous is the
operation of multiplication by positive numbers considered as a mapping from R x

Cle(X) into Cle(X)
3.5.4. (1) The set CIC(X) is a closed subspace of the uniform space Z.(X).
For every S C X the set CIC(X,S) is a closed subspace in C1C(X).

< Take a net (Cy,)aeca, which is composed of closed convex sets and converges
to some closed set C' C X. Let z,y € C, 0 < A <1, and z := Az + (1 — \)y.
Consider an arbitrary neighborhood V' C X of the origin. Select an absolutely
convex neighborhood U of the origin such that AU + (1 — AU) C V. In view of the
definitions of 3.5.1, there exists an index aq such that

C.,CcC+U, CCcCy,+U
for all « > agy. Obviously, we have
Co CCU{z}+U, CU{z} CCy+U

for the same a.. Thus, the net (C,,) converges to the set CU{z}. Hence, C = CU{z}
and z € C, ie., C is convex. The second part of the proposition follows readily
from the first. >

(2) A metrizable locally convex space X is complete if and only if the uniform
(metrizable) space C1C(X) is complete.

< This ensues from (1) of 3.5.2. >
3.5.5. Consider a net (Cy)aea in CIC(X). The set
ﬂ cl{co U C.
ag€A < <a2a0 >)

is called the upper limit of the net (C,,) and is denoted by the symbol lim sup(Cl,).
(1) If a net (C,) in CIC(X) converges to some C € CIC(X) then C =
lim sup(Cl,).
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< Indeed, if U and V' are convex neighborhoods of the origin such that U4+U C
V and an index «q is such that C, C C'+ U and C C C, + U for a > «g, then the
following relations are valid:

cl<co( U ca» cc(C+U)cC+V,

a>ap

Cc cl(co< U Ca>>C+V.

a>ag

Consequently, C' = lim sup(Cy), since V is arbitrary. >

A filter base . in X consisting of closed convex sets is called a fundamental
family if it is a Cauchy net (considered as a net in C1C(X)). This obviously means
that for every neighborhood U C X of the origin there exists an element A € #
such that A C B+ U for all B € .%#. It is clear that a fundamental family converges
if and only if for every neighborhood U of the origin the set ([{C : C € #} + U
contains some member (and, hence, all subsequent members) of the family.

(2) Suppose that a set Z C ClIC(X) is sup-closed, i.e.,

sup(Cl) = cl(co( U ca)) €U

€A acA

for every family (Cy)aeca C % . Then 7% is complete if and only if every fundamental
family in % converges.

< From (1) we can see that convergence of a fundamental family is equiva-
lent to its convergence as a net in the topology of the Hausdorff uniformity, Vi-
etoris topology. Therefore, completeness of % implies convergence of fundamental
families (without assumption about sup-closure). Conversely, assume that funda-
mental families in % converge. Let (Cy)aca be a Cauchy net in %, and assign
Bg = cl(co( U Cg)). As we can see, the family (Bg)gea, is contained in %,

a>p
is fundamental, and thus has a limit B € %. The last fact means, by definition,

that for every neighborhood U C X of the origin there is an index v € A such that
B c By, CB+U. Then C, C B+ U for all o > ~. The inclusion B C Co, + U
ensues from the fact that (C,) is a Cauchy net. Thus, (C,) converges to B in the
Vietoris topology. >
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3.5.6. A locally convex space X is said to be hypercomplete if the uniform
space CIC(X,0) is complete. We can see that if X is hypercomplete space, then |
the space CIC(X,S) is complete for every nonempty subset S in X. It follows '
from 3.5.5(2) that X is hypercomplete if and only if every fundamental family
in X having a nonempty upper limit converges (of course, to this upper limit) and .
also if and only if every fundamental family consisting of closed conic segments |
converges.

Denote by C1A(X) the set of all absolutely convex closed subsets of X. Say that
X is Kelley hypercomplete if the uniform space Cl1A(X) is complete. From 3.5.5 (2)
we again infer that X is Kelley hypercomplete if and only if every fundamental fam-
ily consisting of absolutely convex sets converges. One more equivalent condition
is given in the next proposition:

(1) A Iocally convex space X is Kelley hypercomplete if and only if every funda-
mental symmetric family in C1C(X,0) converges. (A family .% is called symmetric
if C € # implies —C € Z#.)

< Let .% be a fundamental symmetric family. Denote by % the family {C* :
C € Z}, where C* := cl(co(C U —C)). Then Z° is fundamental too, moreover,
F° C CIA(X) and (Z) = (:Z*). This immediately yields the sufficiency part
of the proposition; the necessity part is obvious. >

(2) There are two more natural concepts of hypercompleteness. Say that
a family .# C CIC(X,0) is conic (linear) if N\C € .# for an arbitrary C € #
and a strictly positive number A (an arbitrary number A # 0). It is clear that
Z is a linear family whenever it is symmetric and conic. We will say that X is
conically hypercomplete (fully complete) if every fundamental conic (linear) family
converges. In a conically hypercomplete or a fully complete space the uniform spaces
of all closed cones or respectively all closed subspaces are complete; however, the
converse assertion is false.

3.5.7. The concept of hypercompleteness admits a natural localization and
thereby guarantees a useful opportunity of involving “local” requirements less re-
strictive than hypercompleteness.

Say that a closed convex set C' C X possesses the Kelley property or is a Kelley
set if every fundamental family .% such that C = [(.%#) converges (to the set C).
If in this definition we require the fundamental family .% to be symmetric, conic, or
linear, then we speak of the symmetric, conic, or linear Kelley property respectively.
The following assertions immediately ensue from the definitions:
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(1) A space X is hypercomplete if and only if every closed conic segment in X
possesses the Kelley property;

(2) A space X is Kelley hypercomplete if and only if every absolutely convex
closed set in X possess the symmetric Kelley property; (

(3) A space X is conically hypercomplete if and only if every closed cone in X .
possesses the conic Kelley property; |

(4) A space X is fully complete if and only if every closed subspace possesses
the linear Kelley property.

The property dual to the Kelley property is the Krein-Smulian property. Con-
sider a locally convex space X and its dual X’ and denote, as usual, the polar of the
set U C X with respect to the duality X < X’ by the symbol U°. A set C' C X’
is called almost weakly closed if the intersection C' N U° is weakly closed for every
neighborhood U of the origin in X. Let S be a weakly closed convex set in X'. Say
that S possesses the Krein-Smulian property if every weakly dense almost weakly
closed convex subset C' C S coincides with the set S. If S and C in this defini-
tion are either absolutely convex set, cones, or subspaces, then we speak of the
symmetric, conic, or linear Krein-Smulian property.

3.5.8. Theorem. Let C be a closed conic segment (absolutely convex set,
cone, or subspace) in a locally convex space. Then the set C possesses the Kelley
property (symmetric, conic, or linear Kelley property) if and only if the polar C°
possesses the Krein-Smulian property (symmetric, conic, or linear Krein-Smulian
property).

<1 We will prove only the case in which C'is an arbitrary closed conic segment.
The cases of a symmetric, conic, or linear C can be settled by repeating the same
arguments with some minor changes.

Suppose that C is a Kelley set, and let S be a weakly dense almost weakly
closed convex subset in C°. Let the letter .# denote the family of all sets of
the form (S N U°)°, where U is a neighborhood of the origin. It is clear that
Z is contained in CIC(X,C) and is a filter base. Let U and W be arbitrary
neighborhoods of the origin, and let V' be a neighborhood of the origin such that
V +V C W. Using the elementary properties of polars, we obtain

(V+(U°NS)°)P° CVen(U°nS8) =vVenU°nScvens;

consequently, W + (SNU°)° D (SN V®°)°. Thereby .# is a fundamental family
in CIC(X,C). If z ¢ C, then (z|z') > 1 for some 2’ € C°; and since S is weakly
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dense in C°, we can assume that 2’ € S. But 2’ € V° for some neighborhood V' of
the origin. Hence, z ¢ (SNV°)°. This implies that C' = ((-#). Thus, the family .%,
considered as a net in CIC(X, (), converges to C' in the Vietoris topology. Hence,
for every neighborhood V of the origin there exists a neighborhood U of the origin
such that C'+V D (CNU°)°. Passing to polars and applying the rules of 2.2.9, we
obtain

SOSNU)*D(C+V) =C°#V°.

This implies that S D [0,1)C°, for V is arbitrary. If 2’ € C° and 2’ € V° for some
neighborhood V' of the origin, then [0, 1)z’ C SN V*°; moreover, weak closure of the
set SNV° implies that ' € S. Thus, S = C° and C° possesses the Krein-Smulian
property.

Conversely, assume that C° possesses the Krein-Smulian property. Consider
a fundamental family .%# such that C = ((:%). Assign .Z#° := {A° : A € F#}
and S := J(Z°). Since the family .# is fundamental, by 2.2.9, we infer that
for every neighborhood U of the origin there exists an element A € % such that
A° D aU°NPD for all D € #°, o > 0, and § > 0, o+ [ = 1. But then
S D A° D cl(aU° N BS) for the same o and B. If a number 0 < € < 1 is arbitrary
and A := (1 —¢)/e, then

Socl(eAU°N(1—¢)S)=(1—¢e)c(SNU®);

therefore, SN U° D [0,1)cl(SNU°). Let rcl(B) be the collection of 2’ € X' such
that [0,1)z" C B. It is clear that rcl(U° NS) = U° Nrcl(S) and, therefore,

c(SNU?) = cl(rel(S)NU®).
Recalling what was proved above, we obtain
[0, 1) cl(rcl(S)NU°) Cc SNU° Crel(S)NU®;
and, by the definition of the operation rcl, we have
cl(rel(S)NU®) Crel(S)NU°.

Thus, the set rcl(\9) is convex and almost weakly closed, and since rcl(S5)° = S° =
N(ZF) = C, therefore, S is weakly dense in C°. By the Krein-Smulian property,
C° = rcl(S). Finally, we use once again the fact that for every neighborhood U
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of the origin there exists an element A € .# such that A° D aU° N Brcl(S) for
a>0and 8 >0, a+ 8 =1. Hence, A° D U°#C°. Further, applying the bipolar
theorem, 2.2.9, and 3.3.12(7), we arrive at the relations

Acc(U+C)c2Uu +C.

Since U is arbitrary, this means that .# converges to C. >

3.5.9. The above-established fact immediately yields dual characterizations of
hypercompleteness.

(1) A locally convex space is hypercomplete (Kelley hypercomplete, conically
hypercomplete, or fully complete) if and only if every almost weakly closed convex
set (absolutely convex set, cone, or subspace) in the dual space is weakly closed.

(2) Krein-Smulian theorem. A metrizable locally convex space is complete
if and only if every almost weakly closed convex subset in the dual space is weakly
closed.

< This follows from (1) by virtue of 3.5.4 (1), (2). >

(3) Banach-Grothendieck theorem. Let X be a locally convex space.
Then the following assertions are equivalent:

(a) X is complete;

(b) every linear functional on X' continuous on every equicontinuous subset
of X is also o(X', X)-continuous;

(¢) every almost weakly closed hyperplane in X' is weakly closed.

3.5.10. Theorem. Let X and Y be locally convex spaces, and let ® be a con-
vex closed correspondence from X into Y almost open at some point. Suppose that
int(®(X)) # @ and & '(u) is a Kelley set for every u € int(®(X)). Then the
correspondence ® is open at each point (z,y) € ® for which y € int(P(X)).

<1 Without loss of generality we can assume that x+ = 0 and y = 0. By
Theorem 3.4.4, the assertion under proof will be established if we prove that the
formula

! (yo)"(2) = mf{@"(2",y) — (woly') : ' €Y'}
holds for arbitrary yo € int(®(X)) and 2’ € X’ and the greatest lower bound in

the right-hand side is attainable. By Proposition 3.1.3, the correspondence @ is
almost open at the point (xg,yo) for some zy € dom(®). Put ¥ := & — (29, o)
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and G := ¥~1(0). Then ¥ is almost open at the origin, 0 € int(¥(X)), and G is
a Kelley set. Elementary calculation shows that the assertion under proof will be
verified if we establish the exact formula

G*(z") = inf{¥*(2',y") : ¢/ € Y'}
for all 2/ € X’. This is equivalent to coincidence of the sets

S = {2’ € X': G"(a') < o},
Qui= {2/ € X': (3 € V)T (',y/) < a}

for all a > 0 (for « < 0 we have S, = Q, = @). Indeed, it is easy to show that
0 < G*(2') < T*(a',y’) whatever 2’ € X" and ¥’ € Y’ might be. Now if Q, = S,
for a > 0, then we have 2’ € S, for a := G*(2). Consequently, there is y, € Y’
such that ¥*(z',y{) < a = G*(2). Thereby

G*(z") = ¥ (2, y) = inf{ ¥, (z',y) 1y CY'}.

Further, note that S, = aS; and Q, = a@) for a > 0.

Thus, it remains to check the equalities @1 = Sy, for S = [{Sa : @ > 0} and
Qo ={Qa : a > 0}.

The latter follows from the fact that ¥*(2’,y,,) < 1/n implies that the sequence
(yl,) is equicontinuous by 3.4.3(1). If 3’ is a limit point of the sequence, then
U*(z',y") = 0 by virtue of lower semicontinuity of the functional ¥*.

The inclusion S; D @ is obvious. Since S; = G° and, hence, 57 = G°° = G,
the relation z¢ ¢ S7 implies that (z,0) ¢ ¥. Consequently, for some functionals 2’ €
X and ¥y’ € Y’ we have (z|2') — (yly’) < 1 at (z,y) € ¥ and (zo|z’) — (0]y) =
(xolz') > 1. Hence, xg ¢ Q3. Since S is weakly closed, we obtain S; = Q{°. By
the bipolar theorem, the relation S; = ) is guaranteed by weak closure of Q.
Now since )7 = S7 = G is a Kelley set, it suffices to establish that ¢); is almost
weakly closed and appeal to Theorem 3.5.8.

Let U be a neighborhood of the origin in X and suppose that a net (z)aca
in Q1 NU° converges weakly to some 2’ € X’. Then z’ € U°. Show that 2’ € Q.
Since Q1 € dom(¥°), there exists a net (Yo )aca in Y’ such that (z,,y,) € ¥° for
a € A. The set Q1 NU° is equicontinuous and ¥ is almost open at the origin;
consequently, the net (y)aca is equicontinuous by 3.4.3 (2). If ¢/ is a limit point
of the net (Yo )aca, then we have ¢y’ € ¥°(2') or 2’/ € dom(¥°) = @Q; by virtue of
weak closure of the set ¥°. Thus, the set U° N () is weakly closed. >



Convexity and Openness 197

3.5.11. We make several additional remarks on Theorem 3.5.10. First of all
it is clear that the case of a hypercomplete X serves to the whole class of convex
correspondences without “local” requirements that the preimages of the points y €
int(®(X)) be Kelley. Moreover, we can obviously omit the assumption about almost |
openness of ® in the case of a barreled space Y. In other words, the following
assertion holds:

(1) Theorem. Let X and Y be locally convex spaces; moreover, assume
that X is hypercomplete and Y is barreled. Then every closed convex correspon-
dence ® C X x Y is open at any point (x,y) € ® whenever y € int(®(X)).

If ® is a symmetric correspondence, i.e., ® = —®; then it is sufficient to require
in Theorem 3.5.10 that ®1(y) possess the symmetric Kelley property and in (1)
that X be Kelley hypercomplete. In the case of linear correspondences, the scheme
of the proof of Theorem 3.5.10 leads to the following result due to Ptak.

(2) Theorem. Let X and Y be locally convex spaces, and let & be a linear
correspondence from X into Y. Furthermore, let X be fully complete and ® be
almost open at the origin. Then ® is open at the origin.

3.5.12. A locally convex space X is called B,-complete if its origin possesses
the linear Kelley property. By Theorem 3.5.8, B,-completeness of X is equivalent
to the fact that every almost weakly closed weakly dense subspace in X’ coincides
with X', or briefly, X’ possesses the Krein-Smulian property. Denote by (C), (B,),
(B), (SHC), (CHC), and (HC) respectively the classes of complete, B,-complete,
fully complete, Kelley hypercomplete, conically hypercomplete, and hypercomplete
locally convex spaces. The following inclusions hold:

(HC) c (SHC) C (B) € (B,) C (C), (HC) c (CHC) C (B).

There are strong grounds for believing that the inclusions are strict. However,
we do not have necessary information available. We only know that (C) # (B;)

and (B,) # (B).

3.6. Comments

3.6.1. The openness principle 3.1.18 for closed convex correspondences in Ba-
nach spaces was established by C. Ursescu [395] and S. M. Robinson [347]. As for
ideal convexity, see E. A. Lifschitz [274] and G. J. O. Jameson [156, 157]. This
concept supplements the abilities of the Banach rolling ball method and has certain
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methodological advantages (see [138, 247]). The concept of nonoblateness is due to
M. G. Krein [190]; for a Banach space X and coinciding cones K; = Ky Proposi-
tion 3.1.20 represents the classical Krein-Smulian theorem [190]. Later the concept
of nonoblateness appeared in F. F. Bonsall’s article [39] as local decomposability of
a normed space. The further history together with different aspects of applications
is given in [156, 188, 189, 368, 404, 405, 416].

3.6.2. Possibility of extending a linear operator with given properties was
studied by Mazur and Orlicz. The notion of algebraic general position for cones
is motivated by the Mazur-Orlicz theorem 3.2.16. In connection with the subdif-
ferentiation problems this concept was developed by S. S. Kutateladze [233, 235],
M. M. Fel’dman [105, 106] and thoroughly studied in the articles [2, 234, 235].

A general topological variant of the method of general position was proposed by
A. G. Kusraev [198]; see also [199, 215, 218, 219]. The key moment of the method
consists in the fact that general position of suitable cones guarantees validity of
the Moreau-Rockafellar formula 3.2.8. Necessary and sufficient conditions for the
Moreau-Rockafellar identity were studied by A. G. Bakan [20].

In connection with assertion 3.2.2(2) it is pertinent to recall the question of
nonemptiness of a subdifferential, which is of interest in its own right and has
its own history. The point is that if the arrival space E is not order complete,
then this question becomes considerably more involved, since we cannot apply the
extension principle 1.4.13. Making use of the well-known Corson-Lindenstrauss ex-
ample (of an open continuous epimorphism that does not admit linear averaging
operators), Yu. E. Linke [268] constructed a continuous sublinear operator in the
lattices of continuous functions whose subdifferential is empty; the problem was
posed by J. Zowe [432]. Nonemptiness of a subdifferential was studied by many au-
thors [106, 269, 397, 430] using the technique of (continuous, affine, and semilinear)
selectors, the geometric concept of the Steiner point, etc. The following result due
to Yu. E. Linke contains by now one of the most complete answers to the question
of nonemptiness of 9P for a continuous sublinear operator P : X — Y (see [269)]).

Let X and Y be complete locally convex spaces; moreover, suppose that Y
is ordered by a closed normal cone. Then every compact sublinear operator P has
a compact support operator; moreover, if X is separable, then every continuous
sublinear operator has a continuous support operator.

3.6.3. The notion of polar and the properties indicated in 3.3.8 are due to
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G. Minkowski. The formalism developed in 3.3.9-3.3.13 constitutes the apparatus
for the theory of (scalar) duality of vector spaces. Most of those formulas were
more or less in use earlier, serving different purposes. Thus, for instance, the first
formula of 3.3.9 (1) for symmetric convex sets was obtained by J. Kelley [176].

3.6.4. The main result of the section, Theorem 3.4.4, was established by A. G.
Kusraev [198]. Its corollaries 3.4.6 for linear operators are well-known (see [92]).
The Jameson theorem was proved in [158].

3.6.5. This section originates from A. G. Kusraev’s article [198, 205] and rep-
resents a modification of V. Pték and J. Kelley’s ideas on use made of the duality
apparatus given in 3.3 and 3.4. V. Ptdk [339, 340] was the first who applied the
duality method to analysis of the automatic openness phenomenon in the case of
linear correspondences and found a connection between the openness principle and
the Krein-Smulian theorem (see also [92, 368]). J. Kelley [176] connected both
facts with completeness of various spaces of closed convex sets. Hypercompleteness
(see 3.5.6) is a natural generalization of full completeness (= B-completeness) and
Kelley hypercompleteness (see 3.5.6 and 3.5.7). An example of a complete but not
B,-complete space is given in R. Edwards’ book [92]. An example showing that
(B,) # (B) was constructed by M. Valdivia [398].

The Krein-Smulian theorem 3.5.9 (2) and the Banach-Grothendieck theorem
3.5.9(3) belong to the mathematical classic (see [92]). Theorem 3.5.10 is established
by A. G. Kusraev [198, 205]. In the case of Banach spaces it was earlier obtained
by C. Ursescu [395] and S. M. Robinson [347].

There are at least two more general approaches to the openness principle for
linear operators in topological vector spaces: the method of webbed spaces pro-
posed by M. De Wilde [69] and the approach based on combining measurability
with the Baire category method. The latter approach is due to L. Schwartz. The
combined method was proposed by W. Robertson [346]. Both approaches were
adapted to the case of convex correspondences by A. G. Kusraev [205, 207, 215].
Other generalizations of the openness principle as well as the related bibliography
can be found in [16, 17, 21, 92, 186, 334].



Chapter 4

The Apparatus of Subdifferential
Calculus

The present chapter is the culmination of the book. Here, grounding on the already-
developed methods, we deduce the main formulas of subdifferential calculus.

We start with the derivation of the change-of-variable formulas for the Young-
Fenchel transform. Leaning on them, we then find out formulas for computing
e-subdifferentials which present the generalization of the concept of subdifferential
that make it possible to take account of the possibility of solving an extremal prob-
lem to within a given e. It should be emphasized that analysis of e-subdifferentials
converting formally into conventional subdifferentials at € = 0 has some particular-
ities and subtleties. Complete technical explanations will be given in due course. It
suffices now to observe that respective differences are as a matter of fact connected
with the truism that the zero element is small in whatever reasonable sense whereas
a “small €” can designate a rather large residual.

While studying the Young-Fenchel transform, we are confronted with the ques-
tion of whether it acts as involution. In the language of extremal problems we are
talking about the absence of the duality gap. In view of utmost theoretical and
practical importance of the indicated phenomenon, we discuss several ways of ap-
proaching and settling the problem.

Of paramount importance is the question of validity for the analog of the
“chain rule” of the classical calculus: the subdifferential of a composition equals
the composition of the subdifferentials of the composed mappings. Clearly, the rule
fails in general. However, the rule is operative when we sum, integrate or take
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a finite supremum. The technique of treating the effect was titled disintegration.
The apparatus of disintegration is closely related to the positive operators that
preserve order intervals, i.e. that meet the Maharam condition. Study of order
continuous operators with the property (they are referred to as Maharam operators)
is of profound independent import for the general theory of Kantorovich spaces.

Everywhere in what follows, by a K-space we mean a K-space with a Haus- .

dorff vector topology such that the cone of positive elements is normal. Recall

also that the notion of general position was introduced only for nonempty sets (see

3.1.11). Thus, in statements including a condition of general position, we explicitly f

assume nonemptiness of the sets under consideration although without further spe-
cialization. In exact change-of-variable formulas for the Young-Fenchel transform
we systematically use the sign = instead of =. As in 3.4.4, the sign = means the
equality with the additional condition that an exact (usually greatest lower) bound
is attained in the expression on the right-hand side.

4.1. The Young-Fenchel Transform

The current section is devoted to the rules for calculating the Young-Fenchel
transform of composite convex operators.

4.1.1. Let X be a topological vector space, let E be a topological K-space,
and let f : X — E. As the Young-Fenchel transform of f or the conjugate operator
to f we refer to the operator f* : .Z (X, E) — E which defined by the relation

fYT) =sup{Tz— f(x):x € X} (TeZX(X,FE)).

We have already met this transform (see 3.4.5). Repeating the indicated procedure,
we can associate with the operator f its second Young-Fenchel transform, the second

conjugate operator f**. For x € X this operator is given by the formula
[ (z) =sup{Tx— f*(T): T € X (X,E)}.

With obvious reservation, we can regard x as an element of .Z(Z (X, F), E) (more
exactly, of L (£ (X, E), E)), if we identify the point = of X with the “delta-function”
2:T — Tx for T € £ (X,FE). To within the indicated identification the second
Young-Fenchel transform f** can be viewed as the restriction of the iterated Young-
Fenchel transform (f*)* : £ (% (X, E),E) — E onto the space X.

Recall that the operators from X into E which have the form 7' ¢ : z — T'x +e,
where e € F and T € Z (X, E), are affine. If T°x < f(z) for all z € X (in the
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sequel we shall briefly write 7'¢ < f in such a situation), then 7" € is called an affine
minorant or affine support to f. '

4.1.2. For the operator f : X — E the following assertions hold:

(1) the operators f* and f** are convex;

(2) forz € X and T € £ (X, E), the Young-Fenchel inequality Tx < f(x) +
fA(T) is valid;

(3) an affine operator T ¢ is a minorant for f if and only if (T, —e) € epi (f*);

(4) f** < f, moreover, f** = f if and only if f is the upper envelope (=
pointwise least upper bound) of some family of continuous affine operators;

(5) if f < g, then f* > g* and f** < g**.

< (1) If f* = 400 or f** = 400, then convexity of f* or f** is beyond
question. We now assume that f* £+ oo and f** £+ oo, i.e. epi (f*) and epi (f**)
are nonempty sets. For x € X and T € .Z (X, E), we put

ly : S+ Sz — f(x), lr:y—Ty— f(T).
Then, as can be easily verified,

epi (f*) = () {epi(la) : f(z) € E},
epi () = [ {epi(lr) : f*(T) € E}.

The representations visualize convexity of f* and f**.

(2) If f*(T) = —o0, then f = 400 and, for f(x) = —oo, we have f* = +o0.
In both the cases, the Young-Fenchel inequality is selfevident. Whenever f*(7T") #
—o0 # f(z), the indicated inequality is obvious.

(3) For —e > ¢ := f*(T), by the Young-Fenchel inequality, 7¢ < T ~¢ < f.
Whenever T'¢ < f, we have Tz — f(z) < —e (x € X), i.e. f*(T) < —e.

(4) If f*(T) € E, then epi(l7) D epi(f) and, from the above-indicated repre-
sentation for epi (f**), we see that epi (f**) D epi(f), i.e. (f**) < f. Now suppose
that (f**) = f # 4 oco. Undoubtedly, in this case f = sup{ir : f*(T) € E}.
Let f = sup{T°:T¢° < f}. IfT° < f, then f*(T) < —e and, consequently,
f*(x) > Tex — f(T)>T¢c for x € X. Thus, f** >sup{7T'°:7T°< f} = f. The
case f = 400 is trivial.

(5) The inequalities f* > g¢* and f** < ¢**, under the condition f < g,
follow from the representation of the epigraphs for the respective Young-Fenchel
transforms. >
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4.1.3. In studying Young-Fenchel transforms, the two main problems appear
as it was already mentioned. The first consists in finding implicit formulas for -
calculating a Young-Fenchel transform under a change of variables. The second
consists in searching comprehensible conditions of its involutivity. As will be clear
from what follows, the problems are motivated by the theory of extremal problems. -
Moreover, their solutions can be easily applied to such classic problems as those of
proving the Lagrange principle, finding criteria for solutions to extremal problems,
and clarifying the conditions of validity for optimality criteria for pairs of dual
problems.

Let us address change of variables. To this end we at first associate the FE-
valued support function C with an arbitrary set C'in X and K-space E (compare
with 3.3.8), i.e. the mapping C* acting on the operator S in .Z (X, E) by the rule

C*(S) =0 (C)*(S) =sup{Sx: z € C}.

Observe simple relations between the support function of the epigraph of a mapping
and its Young-Fenchel transform.

Let f be a convex operator from X into F', where F' is an ordered topological
vector space. Further, let T € Z (X, F) and S € £ (F,E). Then the following
assertions are valid:

(1) (T,S) € dom ((epi(f))*) if and only if S > 0 and T € dom ((S o f)*);

(2) if S > 0 then the equality

(epi ()" (T,9) = (So )" (T)

holds.

< Assume that epi(f) # @; otherwise, there is nothing to prove. If ¢ €
Ft, Se (F,E)and T € £ (X, F) then for all (z,y) € epi(f), we have (z, y +
c) € epi(f). In other words, —Sc+Tx — Sy =Ty — S(y+¢) < (epi(f))* (T,95).
Assuming that the right-hand side of the inequality is finite, it is easy to verify that
—Sc < 0 by passing to the least upper bound over (z,y) € epi(f). In virtue of
arbitrariness of ¢ > 0, we thence conclude that S > 0. On the other hand, if in
the indicated relation we first pass to the lower upper bound over y € (epi (f)) (z)
by putting e := 0 and next to the lower upper bound over x € dom (f), then
(Sof)(T) < (epi(f))*(T,S5). The last means that T' € dom ( (So f)*). Moreover,
for S > 0, the following holds obviously:

epi (f)*(T,S) = sup{Tx — Se: (z,e) €epi(f)}
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<sup{Tz—Sof(x): € X} =(Sof)(T).

The two inequalities provide the facts we need in (1) and (2). >
The next assertions (3) and (4) are immediate from the definitions (see 1.3.6).

(3) If ® is a nonempty convex correspondence from X into E and f := inf o @,
then f*(T) = ®*(T,1Ig) for every T € £ (X, E).
(4) The following assertions hold:

epi (/) (T, Ig) = f*(T),

epi (f)*(T,0) = dom (f)"(T).

4.1.4. Theorem. Let X and Y be topological vector spaces and let ®¢,...,®,
be nonempty convex correspondences from X into Y such that o, ([[,_, ®;) and
A, (X) x Y™ are in general position. Then, for every T € Z (Y, E), the exact
formula

(@1+...42,) -\ T) =05, T)® ... ® ®5 (-, T)

is valid. The exactness of the formula means that the convolution on the right-hand
side is exact, i.e., for every S € £ (X, E) such that

(S,T) € dom ((®1+ ..., +9)*),
there exist continuous linear operators Si,...,S, from X into E such that
(®+...4+9,)" (S, T) = &7 (S, T) + -+ ® (S, T),

S=8+--+5,.
< Look at arbitrary operators T € Z (Y, FE) and Sy,...,5, € L (X, FE). If
& :=®,+...4P, and S:= S5, +---+ 5,, then we have
®* (5, T) =sup{Siz +---+Spx —Ty: (x,y) € ®}

= sup {Z(Slx —Ty): (z,y) € Py, y= Zyl}

=1 =1

< Zsup {Slx — Tyl) : (:L',yl) € Cbl} = Z‘I’Zk(sl,T).

=1 =1
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This implies that, for ®*(S,7) = + oo, the equality under proof is true. Let
(S,T) € dom (®*) and e := ®*(5,T). Clearly, dom (®;)N---Ndom (P,,) # & and
therefore e > —o0o. Consider the operator &7 acting from X x R into E by the
rule o (x,t) := Sz — te. It is easy that (&7, T) € g (03(H(®)) ), where o3 is the
rearrangement of coordinates which executes the isomorphism of the spaces X x
Y xR and X x R x Y. Observe that o3 (H (®)) = o3(H (®1) )+ ... +0o3 (H (®,)).
Moreover, by the hypotheses of the theorem, the cones o, ([[,—, o3 (H ($;))) and
A, (X x R) x Y, where 0, is a suitable rearrangement of the coordinates in
(X xR x Y)", are in general position. By Theorem 3.2.7, there exist continuous
linear operators 4, ..., 4, from X x R into F such that & = 27:1 <7 and
(,T) € mg (o3 (H(®))) (I := 1,2, ...,n). This implies that, for S; := <7 (-,0)
and ¢ := & (0,1) (I :=1,...,n), wehave S =S +---+S,, e=e1 + -+ e,
and, moreover, ®; (S;,T) < ¢; for all [. Thus, ®*(5,T) = e =€ +---+e, >
&7 (51, T)+ -+ @ (Sp,T), which was required. >

4.1.5. The following corollaries follow from Theorem 4.1.4.

(1) Suppose that convex operators fi, ..., fn : X — E are not identically
equal to + oo and are in general position. Then the exact formula

(it +f) =fHo...0f

is valid.
< The proof results from applying Theorem 4.1.4 and Proposition 4.1.3 (2) to
the correspondences epi (f1), ..., epi(fn), since

epi (fi +--- 4 fn) =epi(f1) +--- +epi(fn) >

(2) If nonempty convex sets C, ..., C, are in general position, then the exact
formula

Cin...NnCRY =Cro ... C;

is valid.

<1 We are to apply (1) to the operators dg (C;) (l:=1,...,n). >

(8) Let a space F be a vector lattice, let S € £+ (F,E), and let f1,..., fn :
X — F be convex operators. If the epigraphs epi(f1), ...,epi(f,) are nonempty
and in general position, then the exact formula

n

(So(fiV---Vfu)* iinf{@(Slofl)*: S e £V (FE), Y S :s}

=1 i=1
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holds. :
<1 By Corollary (2) and Proposition 4.1.3 (2), for every T € . (X, E), we have

(So(fiV--V ) (T)

= (epi (fr V-V fa))"(T,5)
= (epi (fl) M- ﬂepi (fn))*(T7 S)
= (epi(f1)" ®---@epi(f)")(T,S);

moreover, the last convolution is exact. Appealing 4.1.3 (2) again, we conclude
from this what is needed. >

4.1.6. Sandwich theorem for correspondences. Assume that nonempty
convex correspondences ® C X x F' and ¥ C X x F satisfy the conditions:

(1) the sets o3 (® x ¥~) and A (X) x E? are in general position (¥~ :=
{(z,y) eX xF: —ye¥(a)});

(2) for every x € X, from d € ® (x) and c € ¥ (z) it follows that ¢ < d.

Then, for every positive continuous operator S from F into E, there exist
an element e € E and continuous linear operator T from X into E such that

Tr —Sc<e<Ty+ Sd

for all (x,c) € ¥ and (y,d) € .

< Indeed, (2) implies that F'+ D ® () + ¥ ~ () for all z € X. Consequently,
(® + ¥ )*(0,-5) <0 for an arbitrary S € £ (F, E). By virtue of (1), we can
apply Theorem 4.1.4. Hence, there exist operators 17 and Ty € £ (X, E) such that

Ty + Ty =0,

&*(T), —S) + ()" (T3, —S) < 0.

Observe that the values ® *(71, —5) and (¥ ~)*(T,, —S5) are finite and, moreover,
(U ) (T, =S) = v*(Ts, S). If now T := 1y = —T; and the element e € E
satisfies the inequalities W *(7',S) < e < —® * (=T, S), then T and e are the sought
objects. >

4.1.7. Sandwich theorem for convex operators. Let f, g : X — E be
convex operators not equal to + oo identically and suppose that

(1) f and g are in general position;
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(2) f(x) +g(x) >0 forall x € X.
Then there exist an element e € E and continuous linear operator 1" from X into
E such that
—g(z) <Tzx+e< f(x) (xeX).

4.1.8. Theorem. Let X, Y, and Z be topological vector spaces and let E' be
a topological K-space. Furthermore, let f; : X xY — E and fo:Y x Z — E be
convex operators not equal to + oo identically. If the sets epi (f1, Z) and epi (X, f2)
are in general position, then the exact formula

(oD 1) = Af

holds; i.e., for (11,T5) € dom ( (f1 A f2)*), there exists a continuous linear operator
T from Y into E such that

(f2 A f1)" (T, T2) = fi (11, T) + f5 (T, T3).

< Let W := X xY x Z. Define operators g;, go: W — Eand A: W — X xZ
by the following relations:

g1 (il?,y,Z) = fl (xay)v

922 (2,9,2) = f2(y,2),
A: (z,y,2) — (z,2).
Then, for arbitrary 71 € £ (X, F) and T, € .Z (Z, E) the equalities

(fa &8 f1)"(Th, T2)

= sup (Tlilj'—TQZ) - (fl(xvy) +f2(yvz))

inf
(z,2)EXXZ yey

= sup ((T1, Tz) o Aw — (g1 + g2)(w))
w:=(z,y,2)EXXY XZ

= (g1 +92)"((T1, Tz) o A)

hold. Since epi(g1) = epi(fi, Z) and epi(g2) = epi(X, f2), the assumptions of
Corollary 4.1.5 (1) are satisfied. Thus,

(f2 A f1)" (T, Tz) = g7 @ g5 ((T1, Tz) o A);
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moreover, the convolution on the right-hand side of the formula is exact. Note -

further that
(1, T), if T, =0,

+00, if TQ 75 0;
fQ*(TaTQ)a if Tl :07
+00, if T1 # 0.

Substituting these expressions in the convolution g; @ g5 and taking the form of

gik(T17T7 TQ) = {

g;(T17T7T2) - {

the operator A into account, we arrive at the sought fact. >

4.1.9. From Theorem 4.1.8, we can extract various corollaries on calculating
the Young-Fenchel transform for a composite mapping. First, we list a number of
corollaries related to composition of correspondences and mappings.

(1) LetT' C X xY and A C Y x Z be nonempty convex correspondences such
that the sets I' x Z and X x A are in general position. Then the exact formula

(AoD)* =A*a T'*

is valid. The exactness of the formula means that, for every Ty € £ (X, E), T €
£ (Z,F), there exists a continuous linear operator T' € £ (Y, E) such that
sup (Thx—Tez)= sup (Tix—Ty)+ sup (Ty—Tyz).
(z,2)EAOT (z,y)€T (y,2)EA

< For the proof, we are to apply Theorem 4.1.8 to the operators fi := dg (T)
and f> := dg (A) and to use the relations fo A fi = 6g (A oT), epi(fi, Z) =
I'xZxET, epi(X, fo) =X XAXET. >

(2) Let F' be a topological ordered vector space, let f : X — F be a convex
operator, and let g : F — E be an increasing convex operator. If the setsepi (f)xFE
and X X epi(g) are in general position; then, for every T € £ (X, E), the exact
formula

(go /) (T) =inf{(So )" (T)+g"(5): S€ LT (F.E)}

is true.

< By the definition of composition, epi(g o f) = epi(g) o epi(f). Under our
assumptions, we can apply (1). Consequently, (epi(go f))* = epi(g)* A epi(f)*;
moreover, the convolution on the right-hand side is exact. With 4.1.3 (2) taken into
account, the last can be rewritten as

(go f/)(T) = inf{epi(f)*(T,5)+g"(S): Se€ Z(F,E)}.
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Calculating the infimum on the right-hand side, we can restrict ourselves to positive
S’s. Again appealing to 4.1.3 (2), we obtain the sought exact formula. >

(3) If all the assumptions of Proposition (2) hold and, moreover, g := P is
a sublinear operator then, for every T' € £ (X, E), the exact formula

(Po f)"(T) =inf{(Sof)*(T): S € P}

is true.

(4) Let Y be one more topological vector space and assume that a convex
operator f : X — FE°, an operator S € £ (Y, X), and a point x € X are given.
Further, let the sets S* x E and Y X epi (f) be in general position. Then, for each
T e Z(Y,E), the exact formula

(foS™)(T) =inf {f*(U)—Ux: Ue ZL(X,E), T=UoS}

is valid.

(5) Let f: X xY — E" be a convex operator, let yo € Y, andlet g : X — E~
be a partial operator, g(z) = f(z,yo) (z € X). If the sets epi (f) and X x {yo} x E
are in general position, then the exact formula

g () =inf{f*(-\T)—Tyy: Te Z(Y,E)}

holds.

<1 We are to apply (4) to f and the affine operator S : X — X x Y which acts
by the rule z — (x,y0). >

4.1.10. Here, it is pertinent to dwell briefly on the vector minimax theorems.
Consider nonempty sets A and B together with some mapping f : A x B — E. It
is easy that the inequality

inf s ,y) > sup inf ,
inf, ylelg flx y)_ylelg inf f(z,y)

is true. The propositions claiming that, under certain conditions, the indicated
inequality is equality are called the minimax theorems (for E = R) or the vector
minimazx theorems (for an arbitrary F). Simple sufficient conditions for minimax
are connected with the notion of a saddle point.

A pair (a,b) € A x B is called a saddle point of a mapping f if f(a,y) <
f(a,b) < f(x,b) forall z € Aand y € B. If (a,b) is a saddle point of a mapping f,
then

inf su x,y) = f(a,b) = sup inf f(x,y).
xeAyegf( y) = f(a,b) yegweAf( y)
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We expose a general minimax theorem which is explicitly included in 4.1.9 (2).

(1) Suppose that f and g satisfy the assumptions of Proposition 4.1.9 (2) ]
and moreover, g = g**. Then, for the mapping h : X x £ (F,E) — E, where
h(z,a) :=ao f(x) — g*(a), the equality

inf sup h(z,a) = sup inf h(z,«)
1€X (e @+ (F,E) ac s+ (F,E) v€X
is true.
< Indeed, putting 7" := 0 in 4.1.9 (2), observe that

(go f)7(0) = —inf{(go f)(z): z € X}
= (sup{ao f(z) —g*(a): a € LT (F,E)}).

inf
rxeX
On the other hand,

(o f)*(0) = — inf (ao f) (x).

zeX

The sought fact now follows from 4.1.9 (2). >
(2) If the assumptions of (1) are valid and, moreover, the operator g is sublinear
then

inf sup (oo f)(x) = sup inf (ao f)(x).

It is the last assertion that is often named the “vector minimax theorem” (compare
with 1.3.10 (5) ).

4.1.11. Now list several corollaries on calculating the Young-Fenchel transform
for images and preimages.

(1) Let ® C X xY be a convex correspondence and let C' be a convex subset
inY. If ® and X x C are in general position then, for each T € £ (X, E), the

exact formula
¢ (O)(T) =inf{®*(T,5) +C*(S): S€ Z(YV,E)}

holds.

< Apply Proposition 4.1.9 (1) to ® and ¥ := C x X. Obtain & ~1 (C)* =
(T o®)*(T,0) and T *(S,0) =C*(S). >

(2) Putting C := {y} in (1) where y € Y, we obtain the exact formula

(I)—l(y)*(T) — 1nf{(I)*(T‘7 S) +Sy:5 € ,,g_,ﬂ(Y, E)},
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as was already remarked in 3.5.10.

(3) Suppose that f : X — F" is a convex operator and C' is a convex subset
in F. If epi(f) and X x C are in general position then for the set B := f=1(C —
F*) =U{f < ¢} and operator T € £ (X, E) the exact formula

B*(T) = inf{(So f)*(T) + C*(S) : S € LT (F,E)}

is true.

<1 We can apply (1) to the correspondence @ : +epi(f) and convex set C'. Doing
so, we should take into account that ®1(C) = f~1(C—FT), (C—F*)*(S) = C*(9)
for S > 0 and (C — F*)*(S) = 400 otherwise. 1>

(4) Suppose that a convex operator f : X — F" is such that epi(f) and
X X (—F7) are in general position. Then for the Lebesgue set {f <0} := {x € X :
f(z) <0} the exact formula

{f <OV (T) = inf{(So f)*(T): S € L+ (F,E)}

is valid.

< We are to apply (3) to the convex set C := —F ™, simultaneously observing
that (—FT)* is the indicator operator of the cone Z*(F, E). >

(5) Take a convex operator f : X xY — F" and a convex set C C Y. Suppose
that epi(f) and X x C x (—F™*) are in general position. Then, for the convex
correspondence ® := {f < 0}, the exact formula

" HCY(T) = inf{(a o f)*(T,S) + C*(S): S € Z(Y, E),

a € LH(FE))

holds for each T € (X, E).
< The fact can be established by consecutively applying (1) and (4). >
4.1.12. (1) Putting f; := f and f, := 0 in 4.1.8, we then obtain the formula

(1) = [7(T,0) (T € Z(X, E)),

where h(x) = inf{f(z,y) :y € Y}.
(2) Theorem. Let h: X xY — E and g: X XY — F" be convex operators
and let ® C X XY be a convex correspondence. Put

f(z) :==inf{h(z,y) : y € ®(2), g(z,y) < 0}.
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If the triple of the convex set epi(h),® x ET,{g < 0} x ET is in general position
as well as the pair epi(g), X X Y x (—F7¥) then, for each T € £ (X, E), the exact
formula

fHT) =inf(h*(Ty, S1) + @7 (12, 52) + (a0 g)* (T3, S2))

is valid, where the infimum is taken over all « € £T(F,E) and all collections
T, 15,13 € L(X,E) and S1,55,53 € Z(Y,FE) such that T =Ty + Ty + T3 and
0=251+ 5 +Ss.
< First note that f(z) = infyey (b + dp(®) + dp(—E™) o g)(z,y)). Conse-
quently,
f1(T) = (h+06p(®) + 0p(=FT) 0 g)"(T,0)

in accordance with (1). Applying 4.1.5 (1), we obtain the exact formula
f*(T) = 1nf{h*(T1, Sl) + (I)*(TQ, Sg) + (5E(—F+) o) g)*(Tg, 83) :
Tie £(X,E),S € Z(Y,E) (1:=1,2,3);
Ty +To4+T5=T, S;1+ S5 + 553 :O},

It remains to apply 4.1.9 (3) to the composition dg(—F 1) o g. >

4.1.13. Theorem. Let f; : X XY — E and fs : Y x Z — E  be convex
operators. Further, let the sets epi(f1,Z) and epi(X, fa) be in general position.
Then, for every Ty € Z(X,FE) and T, € £(Z, E) the exact formula

(f2 © f1)"(Th, T2) = inf (e, 0 f1) (T2, ) © (a2 0 f2)" (-, T2))

holds, where the infimum is taken over all oy, s € Ortht(E), a1 + as = Ig.
<1 Arguing in the same manner as in the proof of Theorem 4.1.8 and preserving
the same notation, we obtain the relation

(f20 1) (11, T2) = (91 V 92)" ((T1, T2) o A).

Since the sets epi(g;) and epi(gs) are in general position, Proposition 4.1.5 (3) is
applicable. It yields the exact formula

(f2© f1)"(T1,Tx) =inf{a; 0g1)" ® (a2 092)"((T1, 1) o A)},

where the infimum is taken over all oy, as € Orth™(F), ay + as = Ig. The proof
is completed as in 4.1.8. >
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4.1.14. Let A be a compact topological space. Take the mapping f: X x 2 —
E" and put
h(z) = sup{f(z,a): ac A}

Suppose that, for each a € 2, the partial mapping f, : © — f(z,a) (z € X) is
convex. Then h : X — FE° too is convex operator (see 1.3.7 (1)). Suppose, in
addition, that, for each x € N(dom(f,) : @ € A}, the partial mapping f, : a —
f(z,a) (a € A) is piecewise r-continuous (see 2.1.12 (2)). Put

{ fus if £ € (e dom(fa),

x) =
#() 400, otherwise.

Then, under the indicated suppositions, ¢ is a convex operator from X into C (2, F)
and the equality h = €3 o ¢ holds, where €9 is the restriction of the canonical op-
erator g to C (A, E). Appealing to 4.1.9 (3) and the description of Oeg in 2.1.15
(4), we now arrive at the following results:

(1) If f satisfies all the indicated conditions and P : E — F' is an increasing
o-continuous sublinear operator then for each T € £ (X, E) the relation (F is a K-

oy @)=t {( [ s @]

holds, where the infimum is taken over all i € qca(2A, L™(E, F))* such that p() €

OP.
(2) If a K-space E is regular then the formula

space)

wen) = [ { ( / f(-,a>du<a>)* (T) : € rea(®, Orth(B))*, () = IE}
holds.

4.2. Formulas for Subdifferentiation

In this section the main formulas for calculating the subdifferentials of com-
posite convex operators.

4.2.1. Consider topological vector spaces X and E. Assume that E is ordered
with the help of some positive cone E*. As usual, we denote the set of all continuous
linear operators from X into E by the symbol .Z (X, E). Take a convex operator
f:X — E, where E' = EU {400} and +o0 is the greatest element in E'. Fix
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elements ¢ € Et and xy € dom(f). The operator T € Z (X, E) is called an &-
subgradient of f at the point zq if Tx—Txo < f(x)— f(xo)+¢ for all z € X. The set -
of all e-subgradients of the operator f at the point xq is called the e-subdifferential |
of f at the point g and denoted by the symbol 0. f(xg). Thus, .

Ocf(x9) :={T € L(X,E): Tx —Txo < f(x) — f(xg) +¢ (z € X)}.

Observe that the e-subdifferential 0. f(xg) can be empty, can consist of a single
element, or can include entire rays. We shall also assume that 0. f(xg) = @ for
xo ¢ dom(f).

Take an arbitrary vector h € X. If there exists a greatest lower bound for the
set {a " (f(zo + ah) — f(zg) +€) : @ > 0} then it is called the e-derivative of the
operator f at the point xy in the direction h and denoted by the symbol f€(xg)h.
Consequently, by definition we have

f(zg) : h— inf f(xzo + ah) _f(iUo)—l-e‘

a>0 (6]

For e = 0, we write 0f(xq) := 0o f(x0), f'(x0) := fO(x¢) and speak of a subgradient,
the subdifferential, and the directional derivative of the operator f, respectively. It
stands to reason to emphasize that, for ¢ = 0, the difference quotient A.(h,a) :=
a1 (f(xg + ah) — f(xo) + €) appearing in the definition of directional e-derivative
increases in a, i.e., A(h,a) < A(h,() for 0 < a < 8 < v and z¢ + vh € dom(f),
where A := Ay. Indeed, for the indicated « and 3, by convexity of f, we have

A(h, B) — Ak, )
= A(h, ) — o™ (f((B— a)f wo + af ™ (z0 + Bh) — f(20))
> A(h,B) — a7 (B71(B = a) f(w0) + B uf (g + Bh) — f(x0))
— A(h,B) — ™ (B alf (20 + Bh) — f(20))) = 0.
Thus, for the one-sided derivatives, a more customary formula

f/(x())h — 0‘2{% f(xO + O,/Z) — f(xo)

takes place. (For convenience, E is assumed to be a K-space.) This demonstrates
a radical distinction between e-subdifferentials and e-derivatives in case € # 0 and
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analogous objects for € = 0. For the last choice of the parameter € the derivative is
determined by the local behavior of the operator; whereas, for € > 0, to calculate
some e-derivative, it is necessary, in general, to know all values of the mapping
under study.

4.2.2. (1) The directional e-derivative of a convex operator f at the point
xo Is a sublinear operator. The support set of this operator coincides with the
e-subdifferential of f at the point xo; symbolically, Oc f (o) = 0f¢(xg).

< Indeed, take x¢ € dom(f) and suppose that f(z) € E. Consider arbitrary h
and k € X and let a and 3 be strictly positive numbers. Then, for v := aB(a+8) !,
by convexity of f, we have

Ac(h,a) + Ak, B)

_ (. B a
=5 1(a+ﬁf(x+ah)+mf(x—l—ﬁk:)—f(m)—i—e)

>y (f@+ b+ k) = f(2) +e) = f(x) (h+ k).

Passing in the relation A.(h, o) + A (k, () > fe(z)(h + k), to the greatest lower
bound over a and 3, we obtain f¢(x)h + f(z)k > f¢(x) x (h + k). On the other
hand, for every o > 0, the equalities

F2(2)(ah) = inf o LEFP) = @) +

B>0 Ba - = af*(x)h

hold. Also, it is clear that f¢(z)0 = 0. Thus, the operator f¢(x) is sublinear. The
remaining part of the proposition is obvious. >

(2) Let f : X — E° be a convex operator continuous at the point x €
int(dom(f)). Then 0. f(x) # @ and

fe(x)h =sup{Th:T € d.f(x)} (heX).

< This follows from (1) by the Hahn-Banach-Kantorovich theorem 1.4.14 (2)
since, in our situation, dom(f*(x)) = X and the operator f°(z) is continuous. >

4.2.3. Recall that, considering an element x in X, we agreed to identify this
element with the operator Z : T' +— Tz if needed, where T' € .Z (X, F). In particular,
the symbolic expression x € 0. f*(1y) means that the relation Tz — Tox < f*(T) —
[*(To)+e (T € Z (X, E))holds, where as usual f* is the Young-Fenchel transform
of the operator f.
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Let f be a convex operator from X into E' and let + € dom(f). Then the
following assertions are valid:

(1) for arbitrary e € Et and T € £ (X, E), the inclusion T € 0. f(z) holds if
and only if f(x) + f*(T) < Tx + ¢;

(2) if 0 <9 < e then 05 f(x) C O-f(x);

(3) ife,6 € ET, o, € Orth(E)™, and a + 8 = Ig then

Oaetpsf(x) D aoOef(x) + B o0sf(x);

(4) T € 0. f(z) implies that x € 0. f*(T); if f**(x) = f(x), then the indicated
containments are equivalent;

(5) if g: X — E' is a convex operator such that f < g and 0 := g(x) — f(x)
then 0. f(x) C Oz159(x).

4.2.4. We list some more assertions which are essentially reformulations of
those mentioned already.

(1) The containment T' € 0f(x) holds if and only if f(x) + f*(T) = Tx;

(2) If f = f**, then the correspondence O, f* is inverse to the correspondence
0. f; symbolically: (0. f)~" = 0 f*;

(3) If 0f(x) # @, then f**(z) = f(z) and Of(x) = Jf**(x).

(4) Look at the mapping h : X — E" acting by the formula

hy) = f(z +y) — f2).
Clearly, h is a convex operator and the conjugate operator h* has the form
(T)=f"(T)+ f(z) - Tz (T € Z(X,FE)).

Note also that 7' € 0. f(x) if and only if Ty < h(y) + € for all y € X or, which is
the same, h*(T) < . Thus, the following assertions hold:

(a) the convex operator h* : £ (X, E) — E° takes positive values and admits
the representation

Of(z) = {h* =0} := {T € Z(X,E): h*(T) = 0};

(b) the e-subdifferential of f at the point x coincides with the e-Lebesgue set
of the operator h*, i.e.

0-f(z) = {h* < e} = {T € L (X,E): h*(T) < }.
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4.2.5. We now pass to calculating the e-derivatives and e-subdifferentials of

a mapping f. As was already noticed before, the cases of ¢ > 0 and ¢ = 0 differ

one from the other essentially, in spite of their superficial resemblance. Therefore,
the cases are analyzed by different methods. Thus, for ¢ = 0, we first calculate
directional derivatives and then apply the method of general position in order to
find the respective support sets. In the case of € # 0, appealing to the rules for
changing variables in the Young-Fenchel transform, we find formulas for calculat-
ing e-subdifferentials and then convert them into formulas for e-derivatives, basing
on 4.2.1. In such a way, we formally cover the case ¢ = 0 as well; moreover, the
resultant formulas coincide with those found already. However, we are to remember
that the conditions imposed on the operators for arbitrary € are essentially stronger
that those needed for € equal to zero. Below (see 4.2.6 and 4.2.7), we carefully accen-
tuate the indicated distinction with the (principal!) example of the e-subdifferential
of sum, although in what follows we shall not formulate the simplified conditions
for e = 0.

Let C be a (convex) set in X. An element h € X is called an admissible
direction for C' at the point z € C' if there exists a t > 0 such that x +th € C (by
convexity of C, we have x + t'h € C for all 0 < ¢’ < t). We denote the totality of
all such directions by the symbol Fd(C, z). Clearly, Fd(C,x) is a cone. If = ¢ C,
we put Fd(C, z) = @ for convenience.

If f: X — E is a convex operator and x € dom(f) then we introduce the
notation Fd(f,x) := Fd (epi(f), (x, f(x))). Thus, Fd(f,z) consists of the pairs
(h,k) € X x E with t71(f(x + th) — f(x)) < k for t > 0 small enough. From the
definition of a one-sided directional derivative we see that f'(z) = inf oFd (f,z),
ie.,

f(x): h—inf{k € E: (h,k) € Fd(f,x)}.
4.2.6. Theorem. Let f,...,f, : X — FE and x € X be convex operators
and a point such that the cones Fd(f; X -+ X fu,(z, ..., x)), Ap(X) x E™ are in
general position. Then the representation holds

Ofi+-+ fu)lx) =0fi(z) + ... 0fn(x).

< Suppose that x € dom(f1) N--- N dom(fy,) since otherwise the claim of the
theorem is trivial. If f := f; +---+ f,; then, for every h € X, we have

f(z)h = O-Itifgzt_l(fz(x +th) — fi(z))
=1

]
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n

—Zo—hmf (fi(x +th) — Zfl
=

Consequently, by 4.2.2 (1),

Ofr+ -+ fu)(@) = 0(fi(x) + -+ + fr(2)).

Look at the conic correspondences Fd (f; x --- x f, (z,...,x)) =: Ky and
K := epi(fi(z) x --- x f(z)). Observe that dom(Ky) = dom(K). Moreover,
Ko(z) + ET C Ky(x) for all x € X. This shows that Ko — A, (X) x E" =
K —A,(X) x E" = (dom(K) — A, (X)) x E™. By the assumption, the cones K
and A,,(X)x E™ are in general position. But then K and A,,(X) x E™ are in general
position since Ky C K. The last means that the sublinear operators fi(x),... f, (z)
are in general position. It remains to appeal to the Moreau-Rockafellar formula
(see 3.2.8). >

4.2.7. Theorem. Suppose that convex operators fi,...,f, : X — E° are in
general position and x € X. Then, for arbitrary € € ET, the representation holds

O+ +f)@) = @ fil@) 40, ful2)).

£1>0,...6, >0,
g1t ten=c
< Again take f:= fi +---+ f, and z € dom(f). If T € J. f(x), then by 4.2.3
(1), we have

A7)+ file)+ -+ fulx) <Tx +e.

By 4.1.5 (1), there exist operators 11, ..., T, € Z (X, E)such that T' =T +---+T,,
and [*(T) = f£(T1) 4+ F(T). Put d := fr (T4 fi(a) ~Ti(x) (1= 1,2,....n).
Then 6; > 0,...,0, > 0and € > 61 + -+ d,. Assuming ¢; := 9; for [ > 1 and
g1 :=e—(ea+ - +¢€p), weobtain e =&y +--- + ¢, and f(1;) + filz) <Tix + ¢
for all [ := 1,2,...,n. Hence by 4.2.3 (1), we have T; € 0, fi(z). Therefore,
T €0, fi(z)+ -+ 0, fu(x). The reverse inclusion is obvious. >

Again emphasize that, for ¢ = 0, the formula of Theorem 4.2.7 transforms into
the analogous formula of Theorem 4.2.6. At the same time, the requirement for the
cones Fd (T, fi, (z,...,2)) and A,(X) x E™ to be in general position is weaker
than the same requirement for the operators fi,..., fn.

4.2.8. Theorem. Let f; : X XY — E and fo : Y x Z — E' be convex
operators and 8, € ET. Suppose that the convolution fs A f; is d-exact at some
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point (z,y, z); i.e., 6+ (f2 A fi)(z,y) = fi(x,y)+ f2(y, z). If, moreover, the convex
sets epi(fi,Z) and epi(X, f2) are in general position, then the representation holds

as(fQ Afl)(xvy) = U 8€2f2(y,z)08€1f1(m,y).

€1 20752 Zoa
e1+ea=e+d

<1 The proof may proceed by the scheme of 4.2.7 with 4.1.8 taken into account.
We present another proof, appealing to result 4.2.7.

Using the notation of Theorem 4.1.8, by exactness of the convolution, for
(T1,T3) € 0:(f2 A f1)(w,y), we have (T1,T5)0A € O-15(g1+92)(x,y, z). For the op-
erators g, and go, the conditions of Theorem 4.2.7 are satisfied. Hence, there exist £
and €3 € E7T for which &1 +e2 = e+ and (11,0,T3) € 0.,91(x,y, 2) + 0-,92(x, y, 2).
Thus, taking the representations

85191(x7y) = (8€1f1(x7y)) X {0}7

85292(:%2) = {0} X (852f2(y,z)),

into account, we conclude that, for some 77, S; € £ (X, E) and T}, S5 € £ (X, E),
the relations

(T1/7SI) € 5’51f1(x,y), (SQaTé) € (952f2(y,z),
(T1707T2) = (T1/7 Sl - 527 TQI)

take place. Hence, T; =T} (1:=1,2) and S := S; = 5;. Consequently,

(T1,Ts) € 0=, f2(y, 2) © Oc, f1(2,y).

The converse inclusion is obvious. >

4.2.9. Theorem. Let the V-convolution fs ® f; of convex operators f; : X X
Y - E and fy: Y X Z — E' be §-exact at some point (z,y,z) € X XY x Z, i.e.,
I+ (fo © fi)(z,2) = fi(z,y) V f2(y, 2). If, moreover, the convex sets epi(fi, Z) and
epi(X, fa) are in general position, then the representation holds

0:-(f2 © 1) (,2) = J (0=, (az 0 fo) (3, 2) © 0z, (ar © fi) (x,9)),

where the union is taken over all e1,e9 € ET and ay,as € Orth(E™) such that
€1 +er=¢e+0, a1 +ay = IE.
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< Suppose that (T7,73) € 0-(f> © f1) (x,y). Using 4.2.3 (1) and 4.1.13 as well
as d-exactness of the V-convolution of f, ® f; at the point (z,y,z), we can find
an operator S € .Z (X, F) and orthomorphisms ay, as € Orth(E)", ay + as = Ig
such that
a0 fi(2,y) + as o fo(y,2) + (a1 o f1)* (11, 5)
+(ag 0 f2)*(S,Ts) <Tix —Toz +e+4.

Put €1 := (a1 0 f1)*(T1,5) + a1 o fi(x,y) —Tixz + Sy and €5 := € + 6 — ;. Then
(T1,5) € 0, (g0 f1)(x,y) and (S, Ts) € 0-,(as 0 f2)(y, 2), i.e., (11, T>) is contained
in the right-hand side of the desired equality. The reverse inclusion is verified
easily. >

4.2.10. Theorem. Suppose that f,g,h, and ® satisfy all the conditions of
Theorem 4.1.12 (2). Suppose in addition that h(xz,y) = f(z) + § for some § €
E* and (z,y) € dom(h) N ®, g(x,y) < 0. Then, for each ¢ € ET, there is

a representation

O:f (@) = {T : (T,0) € | J (0, h(x,y) + 0,8 (2, y) + e, (@ 0 9)(2,9)) },

where the union is taken with respect to all e1,ese3 € ET and a € £ (F,E)*
meeting the conditions e + €9 + €3 < aog(x,y) + €+ 0.

4.2.11. The following corollaries follows easily from 4.2.7 and 4.2.8.

(1) Let ' € X xY and A C Y X Z be convex correspondences and let
y € D(x) NA™Y(2) for some x € X,y € Y,z € Z. If in addition the sets ' x Z and
X x A are in general position then

aE(AOF)(xvy) - U 6€2A(y7z)oaflr(x7y)‘
€12>0,e220,
g1+ea=¢

(2) Let f: X — F" be a convex operator and let g : F — E’ be an increasing

convex operator with the convex sets epi (f) x E and X X epi (g) in general position.
Then

9:(go f)(z) = U Oey (T 0 f)().

T€0:, g(f(x))
£120,6202>0,e1+e2=¢

(3) Let f : X — E° be a convex operator, let T be a continuous affine
operator, where T' € £ (Y, X), and let x € X. If the convex sets T* x E and
Y X epi(f) are in general position, then

(foT)(y) =0 f(Ty+x)oT.
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(4) If convex sets C4,...,C,, are in general position then
0:(CrN---NC)(x)= | (0,Ci(@) + -+ 0.,Cn(x)).
€1>0,..., £n>0,
e1t-+en=e

(5) Let F be a vector lattice, let fi,..., f, : X — F" be convex operators, and
let T € T (X,E). Ifepi(f1) (I :=1,...,n) are in general position then there is
a representation

O(T o (fr V-V f))(@) = J (0 (Ty 0 f1) (@) + -+ 4 0z, (T © fn) (),
where the union is taken over all Ty, ...,T,, and €4, ...,&, such that

g €E" e Y (FE) (1:=1,2,...,n);
Enpri=e— Y >0, Y T, =T;
=1 =1

(To(fiV--V f)(@) < S (Tro fi)(@) +enta-
=1

4.2.12. Let g : X — F" be a convex operator, and let g(x) < e for some z € X
and e € F. If the sets epi (g — e) and —(X x F7T)are in general position, then the

representation holds

O:({g < e})(x) = U 95(T' o g)().
Te¥ Y (F,E),
0<6<T(g(x)—e)+e

< Let f:=g—eand h:=dg(—FT). Clearly,

op({g <ep) =hof.

Moreover, taking the equality epi(h) = —F% x E* into account, we conclude
that the conditions of the corollary are satisfied and, therefore,

9:({g <e)} = 0:(ho f)

= U U 9=.To ).

€120,6220, T€0:, h(f(x))
g1+eEa=¢
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It is seen that T € Og, (h(f(x)) « (Vy € —F )Ty < T(g(x)—e)+e;. Since g(z) <e
by the assumption; it follows that

T €, h(f(z)=TeZLT(F,EYNOLT (g(x) —e) +e1.
It remains to observe that
S €0,(Tof)(x) =S€0,(Tog)(x) >

4.2.13. Let 2 be a compact topological space. Consider a mapping f : X x2 —
E". Suppose that all conditions of 4.1.14 are satisfied. Then, for the convex operator

h(z) :==sup{f(z,a) : €A} (z € X),

we have for all e € ET and x € dom(h)

s i),

where the union is taken over all u and § meeting the conditions

0<d<¢e puerca(@, E)Y, ue)=e (e€ E);

d + sup f(z,a) <5+/facozdu Q).
ac

< Indeed, if the conditions of 4.1.14 are satisfied, then h = €j o ¢, where
¢ : X — Cr(2, E) has the form ¢(z) = (o — f(z,a))aecu(r € X). In virtue of
this, it suffices to use 4.2.12 (2) and the description 2.1.15 (3) for the subdifferential
d(ey). >

4.3. Semicontinuity

Every closed convex set in a locally convex space is the intersection of all half-
spaces including it. Applied to epigraphs, this result claims that every convex lower
semicontinuous function is the upper envelope of all its continuous affine minorants.
Extending the last fact to general convex operators comprises an important and
nontrivial problem in whose solution the above-indicated geometric approach turns
out to be ineffective. In the current section we expose a possible way of solving this
problem based on a new concept of lower semicontinuity for a convex operator.
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4.3.1. Within the section, X := (X, 7) is a locally convex space and FE is
a K-space with weak order unit 1. Recall that a partition of unity in a Boolean |
algebra Pr (E) of projections (onto the bands of E) is a family (7¢)eez C Pr(E)
such that m¢ om, = 0 for all &, n € E, £ # 1, and sup{me : £ € E} = Ig. We
write a < b for a, b € E" if either a € F and b = + 00, or a, b € E, a < b and
{b—a}¥ = {a}® v {b}? or [b+ a] = [b — a], where {e}? denotes the band
generated by an element e € E and [e], the projection onto this band. The last
assertion is equivalent to each of the following:

(a) le| =sup{le|] An(b—a):n e N}, e:=|a|l+ |b];

(b) Ve € ET)(eA(b—a)=0—eA (Ja] + |b]) = 0);

(c) for every nonzero projection p € Pr(E), p < [e], there exist a number
e > 0 and nonzero projection m € Pt (F) such that 7 < p and 7(a + 1) < 7b;

(d) there exist a continuous partition (m¢)eez C Pr (E) of [e] and a family of
strictly positive numbers (A¢)eez such that me (a + Ae1) < meb.

For convenience, we assume that {+00}9¢ = E and [+oc] = Ig.

4.3.2. Let f be a mapping from X into E", let an element xq € X be fixed, and
let ¥ be some base of the filter T(xq). Then the following assertions are equivalent:

(1) for all e < f(xg), e € E, and a nonzero projection p < [f(xg) — €], there
exist a nonzero projection m < p and a neighborhood o € .¥ such that me < 7o f(x)
for x € «a;

(2) forevery e € E, e < f(xg), there exists a partition (7,)acs of the projec-
tion [f(zo) — €] such that mae < w4 0 f(xg) for each x € a, o € .F;

(3) for every e € E, e < f(xg), there exists a partition of unity (my)acsz C
Pr (E) such that mpe < 7, 0 f(x) for all z € o and o € .F;

(4) for a fixed ¢ € Et, [c] > [f(xo)], for any number ¢ > 0, there exists
a partition of unity (m)aecz C Pt (E) such that, for all x € o and o € F,

(a) —emqc < o (f(x) — f(xg)) if 29 € dom (f) and

(b) (1/e)mqc < mo(f(2)) if 2o ¢ dom (f).
If one of the conditions (1)—(4) is true for .%, then the same condition is valid for
every other base of the filter 7(xg).

< (1) — (2): Using the Kuratowski-Zorn lemma, we choose a maximal family
(Ta)acez of pairwise disjoint projections such that mhe < 7, (f(x)) for z € a and
a € 7. We mean the maximality with respect to the following order: (7,),cs <
(7" ) acg — Ya € F) (' < 7"4). Put p:=[f(z9) — €]\ (Ig —sup{ma : a €
F}). If p # 0; then, by (1), there exist a nonzero projection m € Pr (E), 7 < p, and
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a neighborhood 8 € .% such that me < 7f(x) for all x € 8. Putting ng := 73 V m,
we obtain a contradiction with the maximality of (7, )aes. Hence, p = 0, and this |
means that (7,)qe.# is a partition of the projection [f(xq) — e].

(2) — (3): If (7)ac.z is a partition of the projection [f(zo) — €] satisfying (2),
then we can obtain from it the required partition of unity by adding to an arbitrary
T the projection 7 := Iy —sup {7, : @ € F}.

(3) — (4): If g € dom (f), then we should put e := f(x¢) —ecin (3); otherwise,
e:=(1/¢)c.

(4) — (1): Suppose that xg € dom (f). If p < [f(xo) — €] and p # 0, then
pe < pf(zp). Therefore, there exist a nonzero projection my < p and number £ > 0
such that mpe < mof(xg) — empe. By (4), there is a partition of unity (7a)acz
for which —emac < mo(f(x) — f(20)) for z € o, a € F. Choose o € F so that
7= 7o AT # 0. Then, for x € a, we have me < wf(xo) — eme < wf(x).

Now suppose that (1) holds and .#’ is an arbitrary base for the filter 7(z). For
e < f(x¢) and a nonzero projection p < [f(zo) — €], we choose a nonzero projection
7 and a neighborhood o € Z so that me < f(z) (¢ € «). Since .% and F' are
bases of one and the same filter, there exists a § € %’ such that 8 C «. Clearly,
the inequality me < 7 f(x) holds for all z € 5. >

4.3.3. A mapping f : X — FE' is called lower semicontinuous at a point xg € X
if one (and, consequently, each) of the conditions 4.3.2 (1)—(4) is satisfied. We call
the reader’s attention to the similarity of the two definitions, 3.4.7 and 4.3.3. These
notions occur in different contexts and we hope that this will result in no confusion.
Immediately observe some simplest properties of semicontinuous mappings. We
say that a mapping f is lower semicontinuous if it is lower semicontinuous at every
point g € X.

(1) If a mapping f : X — E" is lower semicontinuous at a point and « €
Orth (E)™, then the mapping « o f is semicontinuous at the same point.

(2) The sum of finitely many mappings from X into E" which are lower semi-
continuous at a point is lower semicontinuous at the same point.

<1 Suppose that mappings fi, fo : X — E’ are lower semicontinuous at a point
xo. If e < fi(zo) + f2(xg), then we have a representation e = e; + ey, where
er < fi(xg) (1:=1,2). Let f:= fi+ foand 0 # p < [f(zo) — €] < [fi(zo) —e1] V
[f2(x0) — e2]. Then we obtain a representation p = p; + po for p as well, where p; <
[fi(zo) —er] (I:=1,2). Moreover, we can assume that p; o p» = 0. Now we choose
projections m; < p; which are not simultaneously equal to zero and neighborhoods
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ap € . so that me < m fi(x) (x € aq). Putting 7 1= m + m, o := a1 N ay, we
obtain me < 7f(z) (x € o). >

(3) The least upper bound of an arbitrary nonempty set of mappings from X
into E° which are lower semicontinuous at a point is lower semicontinuous at the
same point.

< Consider a family (fe : X — E’)¢ez of mappings lower semicontinuous
at a point xg € X. Put f := sup{fe : £ € E}. Let e < f(zg). If 0 # p <
[f(x0) — €], then there exist a £ € = and 0 # my < p such that mpe < 7o fe(xg) <
7o f(x0). In view of semicontinuity of fe, there are a nonzero projection 7 < 1y and
a neighborhood a € F such that me < fe(x) (z € a). But then, for the same z’s,
we have me < f(z). >

4.3.4. Now we introduce the class of proscalar operators (which is interesting in
its own right). The class is related to the above-indicated concept of semicontinuity.
In the sequel, it will be demonstrated that lower semicontinuous convex operators
and only they are the upper envelopes of families of proscalar affine operators. We
preliminary state two simple facts.

(1) Let (X,7) be a locally convex space and let E be an arbitrary K-space.
Then, for the operator T' € £ (X, E) the following assertions are equivalent:

(a) lim sup, .o |Tz| = infyer(o) sup,ey |Tx| = 0 (the suprema are calculated
in E" as usual);

(b) there exist a neighborhood of the origin V' C X and an element e € ET
such that T (V') C [—e,€];

(¢) there exist a continuous seminorm p : X — R and an element e € E* such
that

|Tx| <ep(z) (zeX).

< If (1) is satisfied, then e = sup T'(V') < 4 oo for some symmetric neighbor-
hood of the origin, V' € 7(0). But then T'(V) C [—e,e]. If the last inclusion holds
and V is absolutely convex then condition (3) is satisfied for p := u(V'). Finally,
(3) implies that lim sup Tz = e - lim sup p(x) = 0 in view of continuity of p. >

x—0 x—0

We call an operator T € .Z (X, F) o-bounded if it satisfies each of the equivalent
equations (a)—(c) of the previous proposition. Denote by the symbol %, (X, E) the
set of all o-bounded linear operators from X into E.

(2) An operator T € L(X, E) is lower semicontinuous at some point if and
only if there is a partition of unity (m¢)eez C Br (E) such that mg o T € £ (X, E)
for all £ € =.
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< First of all, it is clear that if a linear operator is lower semicontinuous at some
point, then it is lower semicontinuous at every point. Let 7" be lower semicontinuous |
at zero. Take e € E*. By 4.3.2 (2), there exists a partition (74)acs of the
projection [e] such that —m,e <y 0Tz (v € a, a € F). Here .7 is a bases of the
filter 7(0). Replacing x by —x in the last inequality, we obtain |m, oTz| < mae < e.
By virtue of (1), this means that 7, o T € % (X, E).

Let (e¢)eecz be a family in E™ such that ([e¢]) is a partition of unity. For each
¢ € =, we choose a partition (7a.¢)aecs of the projection 7 so that |7y, 0 Tx| <
Tac€ (z € a). By (1), this means that 7, ¢ 0T € % (X, E). It remains to observe
that (7a.¢)(a,6)e#xz is a partition of unity. >

4.3.5. We call a linear operator T': X — FE proscalar if it satisfies each of the
equivalent conditions of Proposition 4.3.4 (2). Denote the set of all proscalar linear
operators by the symbol .Z, (X, F). It is clear that T' € 2 (X, F) if and only if T
is linear and one of the following conditions is valid:

(a) T and —7T are lower semicontinuous at zero;

(b) Tx = o-) m¢ o Tex, where (m¢) is a partition of unity in Pr(E) and
Te € £ (X, E) for all €.

As in Section 4.1, we mean by an affine operator A : X — E an operator of
the form Az =T°x :=Tx + e, where T € £ (X, F) and e € E. An affine operator
A = T° is said to be o-bounded or proscalar if T € £, (X, E) or T € Z(X,E),
respectively. We denote the set of all proscalar minorants of the mapping f: X —
E" by the symbol 7 (f), i.e.,

Pn(f) ={T°:T°< f, T € Zr(X,E)}.

4.3.6. (1) Let P be a sublinear operator from a vector space X into £, where
E is a K-space. Suppose that a point xo € dom (P) and a conic segment C C X
satisfy

e:=inf {P(z + xz9): x € C} > —oc.

Then, for all x € X, the inequality

p(C) (x) (e = P(xo) ) < P(x)

holds.
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< Indeed, for ¢ € C, we have e < P(zg+c) < P(zg)+P(c) or e—P(zg) < P(c).
If an element x € X satisfies z € tC for some t > 0, then ¢ := x/t € C and hence
e — P(xg) < P(z/t) or t(e — P(xg)) < P(x). Passing to the supremum on the
left-hand side of the last inequality over the indicated t’s, we acquire the sought
estimate. If the set of such t’s is empty, then the supremum equals —oco. But in this
case the equality p (C)xz = 400 too is valid; therefore, i (C) (x) (e — P(zp)) = —o0
for e # P(xg) and p(C) (e — P(xg)) = 0 for e = P(xzg). In both cases, the needed
inequality is doubtless. >

(2) Let f be a convex operator from the vector space X into E". Suppose that
a point xg € dom (f) and conic segment C C X satisfy

e:=inf{f(zo+z):2 € C} > —o0.

Then, for each 0 < ¢ <1 and for all x € X,

L= 1]

1—¢ €

Fzo) + (149) (e~ flag)) - max {

is true.

< Put g(x) := f(x + zo) — f(x0), d:=e— f(xg). Then —oo < inf{g(z) :
x € C}=d<0. Let P:= H(g) be the Hérmander transform of the operator g. If
|t| < e and z € (1 —¢)C, then /(1 +t) € C. Therefore,

PO, D)+ (z,)) =1+t flz/(QA+1t)) > 1+ t)d > (1+¢e)d.
By (1), forallz € X and t € R
l—¢’e

Pz, t) > (14 e)d- u((1 —e)C x (—¢,¢)) = (1 + ¢)d - max {M 1}

For t = 1, we obtain from this

g(2) > (1+ 2)d - max {M 1}.

1—¢’¢

Applying the relations f(x) = g(x — z¢) + f(xg) and d = e — f(zg), we arrive at
the sought estimate

) 2 (1 2) e = fla) max { 1-ul€) (@ = ). | + (ao)
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(3) If f, C, and e are the same as in (2) then, for ¢ := 1/2, we have

f(x) = 3(e = f(x0)) - max {u(C) (x — o), 1} + f(z0)-

4.3.7. (1) Let f be a convex operator from a locally convex space X into E
which is bounded below by an element a € E on some open set U. Then, for every
point xg € UNdom (f), there exist an affine operator A : X — E and neighborhood
of the origin V' such that

A< f; 3(a— f(xg)) + f(zg) < Axg;

|Ax — Axg| < 3(f(z9) —a) (zeV).

< If the conditions are satisfied; then, for some continuous seminorm p on X,
we have
e:=inf {f(zo + z) : p(z) <1} > —oc0.

Put
g(x) := =3(e — f(xg)) - max{p(z — x), 1} — f(xo) (z € X).

Putting C' := {p < 1} in 4.3.6 (3), we obtain f(x) + g(z) > 0 (x € X). By the
sandwich theorem (see 3.2.15), there is an affine operator A : X — E such that

—g(r) < Az < f(x) (x € X).

In particular, Azg > —g(xg) = 3(e — f(x0)) + f(xo) > 3(a — f(zo)) + flxg). If
Th := A(zg + h) — Axgy, then Th > —g(xzg + h) — f(zo) for all h € X. The
substitution of the expression for g in this inequality leads to the estimate

Th > =3(f(zo —e)) -max{p(h),1} (z € X).

If heV:={p <1}, then Th > —=3(f(z¢) — €). In view of symmetry of the set V,
we deduce from this that |Th| < 3(f(z¢) —e) forall h e V. >

(2) If a convex operator f : X — m(FE) is lower semicontinuous at some
point xg € dom (f), then <7 (f) # O, i.e., there exists at least one proscalar affine
minorant for f.

< Let e < f(xg) and let a partition of unity (7, )acz in Pr(F), where F
is a base for the neighborhood filter of ¢, satisfy the inequality mo(f(z) —e) >0
for all x € a and a € .#. The operator 7, o f is bounded below (by the element
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To€ € F) on the set a. Therefore, by (2), there exists an o-bounded affine minorant
A, of f meeting the condition

|Aqz — Aqo| < c:= f(ag) —e (x € f),

where ¢ € ET does not depend on « and f3 is a neighborhood of the origin included
in a — xg. It is seen from this that the formula

Toh = Aa(h) — Aa(0), a:= maAqa(0);

A=T% Th:=)Y meoTsh (heX)

correctly defines the affine operator A : X — m(FE); moreover, if Th := Ah — A0,
then m, o T € % (X, E) for all a € Z, i.e., T is proscalar. Furthermore, summing
the inequalities my 0 Ay < 7y 0 fo OVer a € F, we obtain A € o7, (f). >

4.3.8. (1) Let X be a locally convex space and let E be a universally complete
K-space. A convex operator f : X — FE° is lower semicontinuous at a point
xo € dom (f) if and only if

f(xo) =sup{Axg : A € o (f)}.

<1 Suppose that f is lower semicontinuous at a point xg € dom (f). In virtue
of 4.3.7, there exists an operator A € @ (f). If g := f — A, then g is lower
semicontinuous at the point xg and 27 (g) + A = <. (f). Therefore, the needed fact
means that g(xg) = sup {Axg : A € @ (g)}. By virtue of these arguments, we can
assume that f > 0 a priori. Put

9(x0) = sup{ Az, : A € o (f)}.

We need to demonstrate that g(zg) = f(x¢). Suppose the contrary, i.e., g(xg) <
f(xo). Then there exist a nonzero projection 7 € Bt (£) and a number § > 0 such
that f(xg) — 0wl > g(xg) + 30mw1l. Since f is lower semicontinuous at the point
To, there exists a partition of unity (7a)acz C Pr(£), where 7 is a base of the
neighborhood filter of xg, such that

Taf(T0) > €a, €q := To(f(xo) —071) (z €, a € .F).

Since sup{m, : @ € F} = I, we obtain p := mgom # 0 for some 5 € .%. Apply
Proposition 4.3.7 (1) to the operator mgf at the point xo € U N dom (f), where
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U := int (). Thus we find an affine operator Ag € < (msf) C % (f) (f > 0)
satisfying the estimates

s f(20) + 3(eg — mpf(x0)) < Apwo;

[Apz — Apzo| < 3(mpf(w0) —ep) (x V),

where V' stands for some neighborhood of the origin and % (f), for the set of all
affine minorants of f. Substituting eg = mg(f(x¢) —dp1) in these expressions yields

Apzo = g f(x0) — 30p1 = mag(xo) + dpl,

\Aﬁx — Agx()’ < 3ipl1 < 75(351) (:17 € V).

The first inequality gives Agzy > mgg(zo) and the second implies that Ag is
a proscalar operator, i.e. Ag € @;(f). Thus, we come to the contradiction:

m39(xo) > sup {mgAxy : A € oA (f) > Agxg > mag(x0)},

which proves the inequality f(xq) = g(zo). >

(2) If an operator f is lower semicontinuous, then claim (1) is true for all
rg € X.

< Take z¢ € cl(dom (f)) \ dom(f) and choose a net (z,) C dom (f) that
converges to xg. If a := g(xg) < +00; then, for every e > 0, there exists a partition
of unity (7a)acz C Pr(E) such that m f(z) > mo(a+e) for all x € a. Let w3 # 0
and z, € § for all v > v(0), where v(0) is a suitably fixed index. Then, for such v
with 0 <t <1 and 2, = txg + (1 — t)z,, we have

m39(20) < mp(ta+ (1 =1)g(z,)) <tms(g(z,) =€) + (1 = )mpg(x.),

7-(-,6’.9(2:15,11) < Wﬁg(xu) - tﬂ-ﬁev

since f(x,) = g(x,) by the fact proven already. Furthermore, for a fixed v > v(0),

we have }IiII(l) 2t = Z,. In view of semicontinuity of g at the point x,, there exists

a partition of unity (pa)ae.# () for which

Pad(x) > pag(z,) — (1/2)e (v €a, a e F (v)C 1(x,)).
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We find an index v € .# (v) such that 7 := p, omg # 0. For ¢ > 0 small enough,
we have 2, € 7. Consequently,

T(g(2,) — te) = mg(ze.) = wlg(w,) — (1/2)e).

From this fact for ¢ — 0, we obtain the contradictory relation e < 0. Thus,
g(xg) = +00 = f(zo) should be true.
Finally, suppose that xg ¢ cldom (f). Choose a functional 2’ € X’ so that

t :=sup{ (z|z) : x € dom (f)} < (wg|z’).

Consider the affine operator A : X — E acting by the rule A : x — ce({x|z’) —t),
where e € ET and € := 1/({xo|2’) — t). If 2 € dom (f), then Az < 0 < f(x).
If x ¢ dom(f), then Az < +o00 = f(x). Moreover, Ary = e({xo|z’) — t)e = e.
Consequently, g(zg) = sup {Axg : A € & (29)} > sup (ET) = +00 = f(xg). >

4.3.9. Observe simple corollaries to the preceding fact. Let X and E be the
same as in 4.3.8.

(1) A convex operator f : X — E' is lower semicontinuous at a point xo €
dom (f) if and only if

f(zo) = sup {Tao — fX(T): T € % (X, E)}.

< The fact follows from 4.3.8 in the same manner as 4.1.2 (4). >

(2) For a convex operator f : X — E" the following assertions are equivalent:
(a) f is lower semicontinuous;

(b) f is the upper envelope for the set of all its proscalar affine minorants;
(c) fl&) =sup{Tz— f(T): T e % (X,E)} (xeX).

(3) A sublinear operator P : X — E is lower semicontinuous if and only if

P(z) =sup{Tz:T € 0°PNYZ: (X,E)} (ve€X).

4.3.10. Suppose now that E is a locally convex K-space. This means that E is
a K-space equipped with a separated locally convex topology in which the cone E*
is normal. Denote by the symbol o/(f) the set of all continuous affine minorants
of the mapping f: X — E', i.e.

o (f)={T°:T° < f, T € Z(X,E)}.
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If f is a lower semicontinuous convex operator and @/ (f) C & (f), then 4.3.9 (2)
implies the equality f = f**, i.e. involutivity of the Young-Fenchel transform at
the operator f. Thus, in order to obtain involutivity of the Young-Fenchel in the
class of lower semicontinuous convex operators, it suffices to establish the inclusion
Z:(X,FE) C Z(X,FE). Examples can be easily constructed which show that this
inclusion could fail for various reasons.

On the other hand, we see from the normality of the cone ET that %4 (X, E) C
Z(X, E). However, the results of 4.3.9 shows that a lower semicontinuous convex
operator is an upper envelope of the set of its o-bounded affine minorants only
“piecewise.” In this connection, we introduce the following definition: For a set
A C (E°)* we shall write f(x) = m-sup{l(z) : | € A} if for each e € E with
e < f(z) there exist a nonzero band projection p € Pr(F) and a mapping [ € A
such that pe < pl(z) < pf(x). In this situation, we put p (+00) = +00.

(1) Theorem. Let X be a locally convex space and let E be a locally convex
K-space. Then if a convex operator f : X — E° is lower semicontinuous at a point
xo € dom (f), then

[ (o) = f(x0) = m-sup{Axg : A € & (f)}.

(2) If X and E are the same as in (1); then, for every lower semicontinuous
sublinear operator P : X — FE', the representation holds

P(z) =-sup{Tz:T € 0P} (z€ X).

4.3.11. Concluding the section, we state a result on Boolean-valued realiza-
tion of semicontinuous mappings which gives a new insight into what was ex-
posed above. As in Section 2.4, we fix a Boolean algebra B and let Z stand
for the field of real numbers in the Boolean-valued model V(B). Recall that by
the Gordon theorem 2.4.3 the descent % | is a universally complete K-space. Put
E := % |. Take a locally convex space (X, 7). It is easy to verify that, in V5B,
(X,2") is a topological vector space over the field R*. In virtue of the trans-
fer principle 2.4.2 (3) and maximum principle 2.4.2 (5), there exists an element
2 € VB such that [2 is a completion of (X", 7")] = 1. As usual, we assume
that [X” is dense R"-linear subset of 2] = 1. Again applying the transfer prin-
ciple, we observe that [2" is a complete locally convex space] = 1.

Theorem. Let & : X — E° be a lower semicontinuous mapping. Then there
exists a unique element ® € V(B) such that

[®: 2 — % is a lower semicontinuous function] = 1



The Apparatus of Subdifferential Calculus 233

and
[@(z) =@ (=M)] =1

for all x € X. Conversely, if ¢ € VB) and
lo: & — % is a lower semicontinuous function] = 1

and, moreover, for each x € X, either [¢ (z") = +o0] =1 or [¢ (z") < +o0] = 1,
then there exists a unique lower semicontinuous mapping ® : X — E° such that
® = . The correspondence ® — & possesses the following properties:

(1) ® is convex (sublinear or linear) <> [® is convex (sublinear or linear)] = 1;

(2) dec L (X,E) = [@e 2] =1,

(3) T¢ € (@) « [T¢ € o (@)] = 1;

(4) ? € L (X,E) < (3C e RT) (AU € 1) < Hsu[}) {®(z)} < C’Aﬂ = 1).

zeUN

< Now we demonstrate that the mapping ® : X — E is lower semicontinuous
if and only if ® 1: X" — %" is a lower semicontinuous function in V(). The last
means that the equality

[(Vag € X)) (Ve € Z) (e <P T (20)

— (Faerm) Vrea)(e<® T (zM)]=1

holds.
Calculations of the truth-values for first two universal quantifiers lead to the
following equivalent formulation: for all xo € X and e € E,

[e < ®(xg) = Faer”) (Vrea) (e<® T (z")]=1

or
e < 2] = \/ A le< @@
a€T z€a
Observe that p < [e < ®(x¢)] if and only if pe < p®(xy). Consequently, applying
the mixing principle, we can find a partition (7,)aer of the projection 7 onto the
band {®(z¢) — e}™ such that mee < ma®(z) for all # € o. Summarizing, we
conclude that [® T is lower semicontinuous] = 1 only if the following condition
is satisfied: for all zp € X and e € E, e < f(xg), there exists a partition (7,)
of the projection 7 := [®(x¢) — €] such that m,e < 7, ®(x) for x € a. The last
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is the condition of lower semicontinuity for the mapping ® in view of 4.3.2. Let
cl(epi(® 1)) be the closure of the epigraph epi(® 1) € X x R”" in the space
2 x Z. Then inside of V(B) there exists a unique lower semicontinuous function
® : X — Z that is given by the condition epi (®) = cl (epi (® 1)). In this situation, !
we have [(Vz € z) (®(z) = @ T (2))] = 1, ie., [®(z) = ®(X™)] = 1 for all .
x € X. Since a lower semicontinuous function can be uniquely recovered from
its values on a dense subset, the converse is true too, i.e., under the indicated
condition, for a lower semicontinuous function ¢ : 2" — %, there is a unique
lower semicontinuous mapping ® : X — E° (namely, ® := (¢ | X") |) such
that ® 1= ¢ | X and, thus, ® = . The remaining assertions reduce to easy
calculations. >

4.4. Maharam Operators

In convex analysis, the role played by subdifferentiation of integral functionals
or operators is as important as the that of the rule for differentiation of an integral
with respect to a parameter in the calculus of variations. However, the commu-
tativity phenomenon for subdifferentiation and integration turns out to be more
complicated than its classical analog and requires to invoke rather subtle methods
of functional analysis. Studying the indicated phenomenon is intimately associated
with analyzing a special class of sublinear operators to which the current section is
devoted.

4.4.1. Let X and E be some K-spaces and let P be an increasing sublinear
operator from X into E. We say that P satisfies the Maharam condition (= pos-
sesses the Maharam property) if, for every x € X and e;,es € ET, the equality
P(z) = e; + e, implies the existence of z1,x5 € X such that z = x; + 22 and
P(x;) = ¢ (I :=1, 2). An increasing order-continuous sublinear operator satisfying
the Maharam condition is called a sublinear Maharam operator. Observe that, for
a positive linear operator 7' : X — F the Maharam condition is satisfied only if
T ([0,2]) = [0,Tz] for all z € XT. Thus, a linear Maharam operator is exactly
an order-continuous positive operator preserving order intervals.

Denote by the symbol Xp the carrier of P, i.e.,

Xp:={zeX:P(z|) =0}

Let in addition E, := {P(|z|) : z € X} and let Z,, (P) be the greatest order
dense ideal in the universal completion m(X) of the space X (see 2.4.8) to which
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P is extendable by o-continuity. Thus, z € Z,, (P) if and only if 2 € m(X) and -

the set {P(z) : 0 < x < |2|} is bounded in E. We say that a sublinear operator
Q : X — E is absolutely continuous with respect to P if Q(x) € {P(x)}% for all
x € X. Denote by the symbol Orth® (F) the set of all ordered pairs (o, Z («) ) such
that a € Orth (m(E)) and Z(«) := {e € E : ae € E}. Observe that the ortho-
morphism algebra Orth (m(FE)) is a universally complete K-space. Moreover, the
correspondence a — (o, Z (a)) is a bijection from Orth (m(E)) onto Orth™ (E).
Thus, on the set Orth (E), there are structures of an f-algebra and a universally
complete K-space.

4.4.2. Examples.

(1) Every increasing sublinear functional satisfies the Maharam condition.

(2) Every sublinear orthomorphism, i.e. an increasing sublinear operator act-
ing on a K-space and keeping every band invariant, is a Maharam operator.

(3) Let E be an arbitrary K-space and let 2l be an arbitrary set. Denote by
the symbol l; (A, F) the totality of all o-summable families of elements in E indexed
by A:

lh(LE) := {(ea)aem c B*: O—Z leal € E} .

ac

Define the operators P and T from [; (U, F) into E by the formulas

P(u) := el Tu:= Z €a
ac acd

(u:= (ea)acau € 11 (A, E)).

Then [; (A, E') with its natural vector structure and order is a K-space and P and
T are sublinear and linear Maharam operators respectively. As is seen, T' € OP.

(4) Let I (A, E) be the space of all order bounded mappings from 2 into E.
It is easy to verify that the canonical sublinear operator ey g satisfies the Maharam
condition. However, ey g is not a Maharam operator for infinite 2 since, in this
case, the order continuity condition fails. Nevertheless, the restriction of ey g to
1 (A, FE) is a Maharam operator. In particular, the finitely generated canonical
operator €, =€y, oy, E" — E,en:(€1,...,e,) €1 V-V ey, is a Maharam
operator.

(5) Let (@, X, i) be a probability space and let E be a Banach lattice. Consider
the space X := Ly (Q, X%, i, E) of Bochner integrable E-valued functions and let
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P : X — F denote the Bochner integral of the positive part
PUY= [ frin (e )

If the Banach lattice E is (conditionally) order complete and has order continuous
norm (z, | 0 — ||z4]| — 0) then X is a K-space under the natural order (f > 0 <
f(t) > 0 for almost all ¢t € @) and P is a sublinear Maharam operator.

4.4.3. Theorem. Let X and E be some K-spaces and let P be a sublinear
Maharam operator from X into E£. Then there exists a linear and lattice isomorphic
h from the universally complete K-space Orth® (Ep) onto the regular K-subspace
Orth® (Xp) such that the following conditions hold:

(1) h (Bt (Ep)) is a regular subalgebra of the Boolean algebra Pt (Xp);

(2) h(Z (Ep)) is a sublattice and a subring in Z(Xp);

(3) for every increasing o-continuous sublinear operator ) : X — E absolutely
continuous with respect to P, the equality m o Q(z) = @ o h(m) (x) holds for all
7 € Orth®™ (Ep)™ and x € 2 (w); in this case @ is a Maharam operator.

< Without loss of generality, we can assume that X = X, and £ = E,,. For
each band L of the K-space E, we put h(L) := {x € X : P(|z|) € L}. In view
of sublinearity of P, the set h(L) is a vector subspace in X with h ({0} ) = 0 and
h(E) = X. Moreover, h(L) is a band in X for every L € B (FE). (The symbol
B (E) stands for the Boolean algebra of the bands in E.)

Indeed, if z € (L) and |y| < z then P (|y|) < P(z) € L, i.e. y € L, which
proves normality of the subspace h(L). Suppose that a set A C h(L)NXT is directed
upward and bounded above with an element g € X*. Then the set P(A) C L is
bounded above with the element P(xg). Consequently, taking o-continuity of the
operator P into account, we obtain

P(sup(A)) =sup{P(z):x € A} € L.

Thus, sup (A) € L. From this we conclude that h(L) is a band in X.

It is easy to observe that the mapping h : B (E) — B (X) is isotone: L; C Ly
implies h(L;) C h(L2). We now demonstrate that A is injective. To this end, we
suppose that h(L;) = h(Ls) for some Ly, Ly € B (F) and, nevertheless, L; # Ls.
Take an element 0 < e € L; such that edL,. Since e € L; C E = P (X)%, there
exist 0 < ¢; € E and 0 < z € X such that ¢; < e A P(z). If es := P(x) — e;
then, by the Maharam condition, x = z1 + x2 and P(z;) = ¢; (I := 1,2) for some
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0<z € X (l:=1,2). But then z; € h(Ly) and z; ¢ h(Ls), which contradicts the
supposition h(L1) = h(Lsy). This proves injectivity of h.

Let 2’ the set of bands in X ordered by inclusion and coinciding with the image
under h, i.e. B’ :={h(L):L € B (E)}. The above-established fact means that h
is an isomorphism of the ordered systems B (E) and #’. Clarify what operations
in A’ correspond to the Boolean operations in B (E) under the isomorphism h.
First of all, observe that

hinf (40)) = h ([ &) = ({ML): Le U} (UCB(E)).

Further, let Ly & Lo be a disjoint decomposition of the K-space E. Then h(Ly) N
h(Ls) = {0}. If z € X then P(x) = e; + €2, where ¢; := Pry, (e) (I := 1,2). Hence,
by the Maharam condition for P, there exist 2} and 2, € X such that |z| = 2] +x%
and P(z]) = e; (I := 1,2). Furthermore, for some 1,22 € X, we have © = z1 + x2
and |z;| = 2] (1 :=1,2). The last yields z; € h(L1) and 2 € h(Ls). Consequently,
X is the algebraic direct sum of subspaces h(L;) and h(Ly). Moreover, if x; €
h(L;) (I :=1,2) then P (Jz1| A |za|) < P(|z1]) A P (Jz2|) € L1 N Ly = {0}. Hence
P (|z1| A|z2|) = 0 and, by essential positivity of P(X = Xp), we obtain x;dzs. So,
the bands h(L;) and h(Ls) form a disjoint decomposition of the K-space X. Thus,
h(L?) = h(L)¢ for all L € B (E). Since the mapping h : B (E) — %' preserves
infima and complements, it is an o-continuous monomorphism of B (F) onto a o-
closed subalgebra £’ of the base B (X). Let £ be a Boolean algebra of projections
onto the bands in %’. Denote by the same symbol h the respective isomorphism
from Pr (E) onto B’ C Pr(X). Then, by the definition of the isomorphism h, we
have h(r)xr = 0 if x € h(m (E)9) and h(7)x = z if x € h(n(E)) for each 7 € Pr (F).

Consider a sublinear operator () : X — E absolutely continuous with respect
to P. By the definition of the isomorphism h, for 7 € 98 (F) and = € X,

Qoh(m)z € {Poh(m)x}™ C « (E)

holds. Consequently, 7¢ o Q o h(r) = 0 or Q o h(7) = mo Q o h(w). Replacing 7 by

7 in the previous argument, we obtain 7 o Q o h(w?%) = 0. It follows

0=0(roQoh(rh))=710(0Q)o (I, — ).

Therefore, moT = moT o h(rm) for all T' € ). But then m o Q@ = 7o Q o h(m).
We thus arrive at the sought relation m o @ = @Q o h(w). The isomorphism h is
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uniquely extended to the isomorphism from the space Orth™> (E) onto the regular
subspace in Orth® (X)) constituted by those elements in Orth> (X)) whose spectra .
take their values in the Boolean algebra & = h (Pt (E) ). Denote this isomorphism
by the same symbol h. If a := > | oy, 7, where Aj,..., A\, € Rt and {my,...,m,}
is a partition of unity in the algebra Pt (FE), then, obviously, m oo Q = m o
Q (Mh(m)) = m o0 Q o h(a) for all I. Summing over [ yields a o Q = Q o h(a).
Finally, if a € Orth™ (E)* then o = sup (a¢) for some upward-filtered family (c)
in Z(E). Whereas the elements of Z(FE) are the r-limits of orthomorphisms of the
form "', \ym. Thus, to complete the proof, it remains to appeal to o-continuity
of the operator Q. >

4.4.4. Let X and E be some K-spaces and let T' : X — FE be a regular operator
such that |T| is a Maharam operator. If (Tz)™ > 0 for some x € X then there
exists a projection m € Pr(X) such that T'(mx) > 0 and the operator T o 7 is
positive.

< Suppose Tz # 0 and look at the set IT of all projections 7 € Pr (X) meeting
the inequality 0 > T o wx. It is easy to see that II # &. Hence, by order con-
tinuity of the operator 7T, every chain in II is bounded above. Consequently, by
the Kuratowski-Zorn lemma, there exist a maximal element 7y of the set II. If the
projection 0 < m < Wg is such that T o m;z < 0 then

To(m +m)x <Tomx+Tomx <0,

and we arrive at a contradiction: my < mp + 7 € [[. Hence, T o myx ﬁ 0 for every
0 # m € [0,7d]. We now demonstrate that every such projection does satisfy the
inequality Tomyx > 0. To this end, we suppose that m; # 0, mdmg, and (Tom x)~ >
0. Let p be a projection onto the band generated by the element (7" omz)~. Then
0> poT oma and, in virtue of Theorem 4.3.3, we have T' o h(p)mix < 0. This in
particular implies that h(p)om; > 0; and since h(p)omidmg, by the above-mentioned
property of the projection my we obtain T oh(p)om x £ 0. This contradiction shows
that T'oma > 0 for all m; # 0, mdmy. Finally let [x] be the projection onto the
band generated by the element x. Then 7 := 7 o[x] is a sought projection. Indeed,
Torx = Tondx and Tx = Tondx—(—Tomez). It follows that Tondx > (T'z)* > 0.
On the other hand, if 0 < y € {z}9? and (%) er is the spectral function (or
characteristic) of the element y relative to x then ef = 0 for A < 0 and, for A > 0,
we have T o m(ey) = T ond(e}) = T o n§ o [e§]z > 0. Appealing to the Freudental
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spectral theorem well known in the theory of K-spaces, we finally obtain:

Tow(y):Tow(/Ooo)\de?f\) /OOOAd(Tow(e?j))ZO. >

4.4.5. Theorem. Let X and FE be some K-spaces and let T : X — FE be
an essentially positive Maharam operator. Then there exists an isomorphism ¢
from the Boolean algebra & (T) of order units of {T}% onto Pt (X) such that
Towp(S)=S forall Se&(T).

< Let Ty stand for the unique o-continuous extension of the operator T' to
Dm (T). Then corresponding to each operator S € & (1) its restriction to X is
an isomorphism of the Boolean algebras & (1) and & (7). Similarly, the Boolean
algebras Pr (X) and P (Z,, (T) ) are isomorphic. Thus, without loss of generality,
we can assume X = Z,, (T). Assign to each projection m € Pr(X) the operator
Y (m) := T on. Then % is an increasing mapping from Pt (T) into {7} and
¥(0) = 0 and (Ix) = T. Clearly, if the projections 7 and p are disjoint then
the carriers of the operators ¥ (7) and ¥(p) are disjoint too; therefore, 1 (m)dy(p).
Moreover, for m € Pr (X), the equalities

YIx —m)=To(Ux—m)=T—-Tonxm=T—1(n)

are valid. Consequently, ¥ (7?) = ¢(7)¢. Thus, ¥ () € & (T) for all T € Pr (X).

Consider now two arbitrary projections m and ms € Pt (X). Since the projec-
tions p; := m — m omy (I := 1,2) are disjoint, the operators 1(p;) and ¥ (ps) are
disjoint too. On the other hand,

W(m) ANp(ma) —(my Amy) =T omy ANT omg —T omy oy

=T om —Tomom)AN(Tom —Tom om) =1(p1) AP(p2) = 0.

Hence, 1(m A ms) = ¥(m1) AY(m2). Thus, ¥ is a homomorphism from the Boolean
algebra Pt (X) into the Boolean algebra & (7). Essential positivity of the operator
T implies that if ¢)(7) = 0 for some m € Pr(X) then 7 = 0. This means that ¥
indeed is a monomorphism and it remains to establish surjectivity for it.

Let S € & (T) and look at the set

II:={re€Orth(X)":Tor <S}.
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Using the Kuratowski-Zorn lemma, we now demonstrate that Il contains a maximal
element. Indeed, IT is nonempty and, for a linearly ordered set (7¢)ecz in II the |
set (T o m¢)eex is bounded since it is included [0, S]. But then the assumption
X = Py, (T') implies that (m¢)ecz is a bounded set. If mp := sup {m¢ : £ € Z} then
7o = o-lim m¢ and, by order continuity of the operator T', we have:

Tomy=To (o-limmg) = o-lim Tomg <,

i.e. my € II. Thus, there is a maximal element 7w € II in the set II. Show that
T om = S. To this end, suppose the contrary and let the operator S; ;=5 —Tomw
take strictly positive value at some 0 < g € X. Then, for a suitable 0 < ¢ < 1
and 0 # p € Pr(E), we have p(S1xg —ep o Txzg) > 0. The operator po |S; — eT|
is absolutely continuous with respect to T' and, by Theorem 4.4.3, is a Maharam
operator. According to Proposition 4.4.4, there exists a projection 7. € Pt (X) such
that (S; —eT)om.xg > 0 and (S; —eT) om. > 0. The former relations implies that
e > 0 and, from the latter, we have T'(m+em.) < S. Thus, 7 < m+em. € II, which
contradicts the maximality of 7 in II. This substantiates the relation S = T o 7.
Further, by the assumption, S A (T'—S) = 0; hence, 0 = (Tom) AN (T'o (I, — 7)) >
T(r AN (I —m)) > 0. In view of essential positivity of T, the last leads to the
equality m A (Ix — m) = U which is equivalent to the containment 7= € Pt (X).
The surjectivity of 1 is thus proven. It remains to observe that ¢ := 1! is the
isomorphism sought since T o ¢(S) = op(S) =S5. >

4.4.6. Observe the following corollaries to Theorems 4.4.4 and 4.4.5.

(1) Let X, E, and T be the same as in Theorem 4.4.3. Then operators Sy
and Sy of the band {T}4¢ are disjoint if and only if their carriers Xg, and Xg, are
disjoint.

< Disjointness of the carriers Xg, and Xg, obviously implies that of the op-
erators S7 and Sy (this fact does not depend on the Maharam condition and is
valid for arbitrary regular operators). To prove the converse, we first observe that
if 77 and T, are positive o-continuous operators and 77 € {Tz}dd then X7, C Xop,.
Indeed, assuming the contrary, we can find a projection 7 such that 0 < Ty om > T}
and X7, 0,dXr,, which contradicts the containment 7; € {TQ}dd by virtue of the
previous remark.

Let now S; and S be disjoint. Then the projections 77 and 75 of T onto
the bands {S;}% and {S,}% are disjoint too. On the other hand, Xs5, = X7
by the previous remarks. By Theorem 4.4.5, X1, d X7, has to be valid; therefore,
Xgl ng2. >
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(2) Let P : X — E be an increasing o-continuous sublinear operator. Then
the following conditions are equivalent:

(a) P satisfies the Maharam condition;

(b) there exists an isomorphism h from the Boolean algebra Pt (Ep) onto the
regular subalgebra of the Boolean algebra Pt (Xp) such that mo P = P o h(m) for
all m € Pr (Ep);

(c) the structure of an ordered module over the ring Z(Ep) can be defined
on X, so that the natural representation of Z(Ep) in Xp is a ring and lattice
isomorphism from Z(Ep) onto a subring and sublattice in Z(Xp) and the operator
P is Z(Ep)T-homogeneous.

4.4.7. Theorem. For every o-continuous sublinear operator P : X — FE the
following assertions are equivalent:

(1) P is a Maharam operator;

(2) the set OP consists of Maharam operators.

< In virtue of 1.4.14 (2), P is an increasing operator if and only if 0P C
Lt (X,E). If P is a Maharam operator then, by 4.4.6 (2), it is module sublinear
and, by 2.3.15, every operator T' € JP is a module homomorphism. Supposing that
0 < e < Tx, we can find an orthomorphism 0 < a < Ig such that e = a(Tx) =
T o h(a)z. Consequently, T" preserves intervals since 0 < h(a) < Ix. The order
continuity of T' € P is apparent.

Suppose now that P consists of Maharam operators. Without loss of gener-
ality, we put X = Xp. Denote Q(z) := P(z™) (z € X). Clearly, Q is a sublinear
operator.

Since 0Q = |J{[0,T] : T € OP}; therefore, 0Q consists of Maharam operators
too. If we prove that @) is a Maharam operator then the same, of course, is true for
P. Let (T¢)¢e= denote a maximal family of pairwise disjoint elements of Q) which
exists by the Kuratowski-Zorn lemma. If S € (9Q)%, S > 0 then 0 < Sy < S
for some Sy € 9Q. Consequently, S cannot be disjoint to all T¢. Thus, (9Q)% =
{T: : € € Z}94. Given arbitrary indices ¢ and 1 € Z, consider the operator T :=
(1/2)T¢ + (1/2)T,,. Since T' € 0Q; by the assumption, 7" is a Maharam operator.
Moreover, T¢ and T;, are absolutely continuous with respect to T". In virtue of 4.4.6
(1), the carriers X1, and X7, of the operators T and T}, are disjoint. It is easy
to see that (X¢ := Xr7,) is a complete system of bands in X. By Theorem 4.4.3,
for each § € E, there exists an o-continuous homomorphism h¢ from the Boolean
algebra Pr (Ep) onto a regular subalgebra % of the Boolean algebra Pt (X¢) such
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that mo Ty = T¢ o h(m) for m € Pt (Ep). Here we regard every projection m € Xp
as acting on the whole X, i.e. we assume that Pr (X¢) C Pr(X).
Define the mapping h : Pr (Ep) — Pr (X) by the formula

h:m— {he(m): £ €=}

It is easy to verify that A is an isomorphism from Bt (Ep) onto some regular sub-
algebra in Pr(X). Let now S € 9Q and S¢ := S o pg, where p¢ is the projection
onto the band X¢. Then S = sup (S¢) and, moreover, the equalities

moS =sup(moSe) =sup (Se o he(m))

— sup (S o pg o he (1)) = S o (sup (he (7)) = S o h(r)

are valid. Finally, taking it into account that () is the upper envelope of its support
set 0Q), we obtain
moQ(z) =sup{moSz:S € iQ}

=sup{Soh(mz:S5€0Q} =0Qoh(r)x.

It remains to refer to 4.4.6 (2). >

4.4.8. In the sequel, one more fact is needed on representations of order con-
tinuous operators. Let X and E be some K-spaces and let m(X) be, as usual, the
universal completion of the space X with a fixed algebraic and order unit 1. Suppose
that, on some order dense ideal Z (®) C m(X), an essentially positive Maharam
operator ® is defined which acts on F and Z (®) = Z,, (®). Let Xp := X N7 (D),
let ®g be the restriction of the operator ® to the order dense ideal X, and regard
®, as an order unit in the band {®¢}% C L" (X, E).

Denote by the symbol £ (X, E) the set of all o-continuous regular operators
from X into E whose restriction to Xy belongs to the band {®}%, i.e.

P (X,E):={SecL"(X,E): S| Xo € {®,}9}.

As is seen, an operator S belongs to %3 (X, F) if and only if it results from the
extension of some Sy € {®¢}% by o-continuity. This in particular implies that
Zs (X, E)isaband in L™ (X, FE).

Consider the set X’ C m(X) defined by the relation

X ={z"em(X):2- X C2(®)}.
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4.4.9. Theorem. The set X’ is an order dense ideal in the space m(X) which
is linear and lattice isomorphic to the space £ (X, E). The isomorphism is realized
by assigning the operator S, € %p (X, E) to an element x' € X’ by the formula

Ser(x) =@ (z-2") (veX).

< The fact that X’ is a normal subspace in m(X) is immediate from the defini-
tions. On the other hand, the bases of spaces % (X, E) and m(X) are isomorphic
by 4.4.5. Therefore, X’ becomes an order dense ideal for m(X) if we establish the
sought isomorphism of the spaces m(X) and Z5 (X, E).

Obviously, if 2/ € X’ then S, is an order continuous regular operator from X
into E. Observe that ®g is a Maharam operator. Consequently, if e € & (1), i.e.,
e is a unit element relative to 1, then, by Theorem 4.4.5, the operator S is a unit
element relative to ®, and therefore S, € {®¢}%. Let (eX )xecr be the spectral
function of the element x’. Then, by the Freudental spectral theorem,

o0 ’
x = / Ades
— 0o

where the integral on the right-hand side is the r-limit of integral sums of the form
> b (€xys —€xn)s In € (Any Ant1), An — 400, and A_,, — —oo for n — +oo.
It follows that the operator S, has the representation

00
Su@)= [ Ad@Ge)),
—o0
i.e., the operator S, is made from operators of the form S, e := ei{’ by the
operations of summation and passage to the o-limit. Since every band is closed
under these operations, we have S, € {®¢}9. Thus, Sy € {®o}% and S, €
Zo (X, E). Also, it is clear that the correspondence x’ — S,/ is an injective linear
operator from X' into %% (X, F) and 2’ > 0 if and only if S, > 0.

It remains to show that, for every S € %3 (X, E), there exists an 2’ € X’ such
that S = S,/. Indeed, let T" be the restriction of S to Xy and consider the spectral
function (el)\cr of the operator T (with respect ot the order unit ®g). In virtue
of 4.4.5, the family (h (el))icr is a resolution of unity in & (1); consequently, for
some 2’ € m(E), we have ei{/ = h(e}) for all A € R. Moreover,

ex (@) = (x-ef)

]
]
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for all A € R and z € Xy. From this, by appealing to the Freudental spectral
theorem and elementary properties of o-summable families, for every z € X we
obtain the relations

T = (/:Ad(ef))a::/im(ef((x))

:/ AP (z-e%) = (a:/ )\de§/> =& (z-2').

Suppose now that x € X, (z,) C X’ and sup (z,) = z. Then @ (z,, - 2’) < S(x)
and since 7 (®) = Z,,, (®), the family (x,, - 2’) is bounded in Z (®). Hence, z -2’ €
2 (®) and Sx = ® (x - 2'). Thus, 2’ € X’ and the sought representation holds. >

4.4.10. The facts exposed in the section are sufficient to fix some analogy
between Maharam operators and isotone o-continuous sublinear functionals and to
hint the conjecture: every fact on functionals of the indicated form ought to have
its parallel variant for a Maharam operator. The theory of Boolean-valued models
discloses full profundity of such an analogy and allows one to transform the said
heuristic argument into an exact research method. We expose without proof only
one result in this direction. As in 2.4.3, we assume that B is a complete Boolean
algebra and Z is the field of reals in the Boolean-valued universe V(5.

Theorem. Let X be an arbitrary K-space and let E be a universally complete
K-space # |. Assume that P : X — FE is a sublinear Maharam operator such that
X =Xp =%, (P)and E = Ep. Then there exist elements 2" and p € VB) such
that the following assertions hold:

(1) [Z is a K-space and p : & — X is an isotone o-continuous sublinear
functional and & = %, = P (p)] = 1;

(2) if X' .= 2| and P = p| then X' is a K-space and P' : X' — F is
a sublinear Maharam operator;

(3) there exists a linear and lattice isomorphic h from X onto X' such that
P =P oh;

(4) an operator P is linear if and only if in V{B) the functional p is linear;

(5) for a linear operator ®, the conclusion ® € OP is true if and only if there
exist p € VB) for which [o € OP] =1 and ® = (p) o h.

4.5. Disintegration

In this section we are interested in the equality 0 (T'o P) = T o OP as well as in
related formulas for calculating support sets, conjugate operators, e-subdifferentials,
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etc. The phenomenon expressed by these formulas is called disintegration and
the formulas themselves are called disintegration formulas. General methods of
disintegration unify, in a conventional form of the rules of calculus, various facts
of the theory of K-spaces which are based on the Radon-Nikodym theorem. Here
an analogy can be established with the fact that the calculus of support sets provides
a uniform approach to different variants of the extension principles based on the
application of the Hahn-Banach-Kantorovich theorem.

4.5.1. Consider K-spaces F/ and F' together with a vector space X. Let P :
X — FE be a sublinear operator and let 7' : E — F' be a positive operator. Then the
operator T o P is sublinear and the inclusion 9(7T'o P) C T 09T is apparent. Simple
examples demonstrate that the inclusion is often strict. For instance, if X = F and
the operator P : E — E acts by the rule e — e™ then

NToP)=[0,T]:={SeL(E,F):0<5<T}

and
OP=[0,Ig]:={re€L(E):0<7<Ig}

However the equality [0,7] = T o [0, I[g] is nothing but the restricted version of the
Radon-Nikodym theorem; for every operator 0 < .S < T, there exists an orthomor-
phism 0 < 7 < Ig in F such that S = T ox. The last assertion fails already for the
operator T : R? — R2, Tz := (f(z), f(z))(z € R?), where f : R? — R is a positive
linear functional.

If, for a positive operator T' : E — F, the relation [0,T] = T o [0, Ig] holds
then T satisfies the Maharam condition.

< Indeed, suppose that 0 < f < Te for some e € ET. If P(e) = T(e*) then P
is a sublinear operator and —P(—e) =0 < f < P(e) = Te. In virtue of 1.4.14 (3),
there exists an S € OP = [0, Ig| such that f = Se. By hypothesis, S = T o « for
a suitable orthomorphism 0 < o < Ig; therefore, f = Toae and 0 < ae < e. Thus,
T preserves order intervals. >

4.5.2. Theorem. Let E and F be some K-spaces and let () be a sublinear Ma-
haram operator from E into F'. Then, for every vector space X and for an arbitrary
sublinear operator P from X into E, the formula

8(Qo P) = 8Q 0 IP

holds.
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< Recall that there is a linearization rule (see 2.1.6 (3)):
(QoP)=|J{o(ToP):T c0Q}.

Therefore, taking Theorem 4.4.9 into account, it suffices to prove validity of the
representation 9(T' o P) = T oJP for an arbitrary linear, Maharam operator 7" from
E into F. Let D be a Stone compact set of the base for the K-space E and let B (D)
denote the algebra of clopen subsets of D. Without loss of generality, we can assume
that E' is an order dense ideal in the K-space C, (D) and the constant-one function
belongs to E. Consider the space rm St (D, X) of all X-valued step functions on
D, ie., u € St(D,X) if and only if u := > ;" | z;x, for some z1,...,z, € X and
€1,y...,en € B (D) (conventionally, x. is the characteristic function of a set e C D).
Denote by the symbol [e] the projection into £ which corresponds to a clopen set e.
It is easy that the relation

P u— ZTO[@I] o Px, (u = lexel € St (D,X))

=1 =1

correctly defines a sublinear operator & from St (D, X) into F.

Suppose that A € (T o P) and consider the operator <% : = - xp — Az on the
subspace of constant X-valued functions L := {z-xp : * € X}. Then Hu < Z(u)
for every u € L. By the Hahn-Banach-Kantorovich theorem, there exists a linear
operator o/ : St (D, X) — F such that & € 0% and &/ is an extension of 27 to
the whole St (D, X).

Now, for every x € X, we define the function ¢, : B (D) — F by putting
vz(e) := o (xxe). From the definition of ¢, and from the obvious inequality

pz(e)] < Tole](P(x) vV P(=z)) (e € B(D),zeX)

it follows that ¢, is an additive o-continuous function.

Let 2, (T) C Coo(D) be a maximal domain of the operator T and let £ C E; C
Cx(D) and Ey C Cso(D) be such that y € Ey, if and only if y - £} C Z,,(T) (k #
Lk, l:=1,2).

Define the operator S, : Es — F' by the equality

oo

Su(y) == / e

— 00
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where (e}) is the spectral function of an element y € E».

The boundedness of ¢, and the existence of the integral for every y € Es follow .
from the above-indicated inequality for ¢, ; hence, S, is an order continuous regular
operator and |S;| < T om, where 7 : By — 2, (1), 7 : y — y - (P(x) V P(—x)).
Thus, S, € Zr (E,, F) for every x € X. Now let U : £ (Es, F) — E; be the
isomorphism of Theorem 4.4.9 and let V : 2 — S, (x € X). Put S:=UoV. Then
S : X — Fj is a linear operator; and, for all x € X and e € ®B(D), we have

Tole]o Sz =T(xU(S:)) =T(x - Xe) = Pa-
On the other hand, by the definition of (., the inequalities
—Tole]oP(—z) <Tole]oSx <ToleoPx)

hold. These relations imply that To S = A u S € OP. In particular, S € L(X, E).
This proves the needed fact since the remaining reverse inclusion is obvious. >

Combining Theorem 4.5.2 with the change-of-variable technique in the Young-
Fenchel transform, we can obtain a series of disintegration formulas for conjugate
operators, e-subdifferentials, etc. Expose several examples.

First introduce necessary notions. A convex operator f : X — FE is called
reqular if there exist elements e;,es € E and a sublinear operator P : X — E such
that

P(x)+e < f(x) < P(x)+e (xeX).

If, moreover, X is a K-space, f is increasing and o-continuous, and P is a Maharam
operator then f is said to be a convexr Maharam operator.

It is easy that a convex operator f is regular if and only if it admits a repre-
sentation f = ey g o (A)", where 2 is a weakly order bounded set in L(X, F),u €
(2, E) and ()" is the affine operator from X into I+ (2, E) acting by the rule

)"z () + u(@))aca

4.5.3. Theorem. Let f : X — FE be a convex regular operator and let g :
E — F be a convex Maharam operator. Then, for every S € L(X, F), the exact

formula

(go f)*(S) =inf {T o f*(U)+¢g*"(T): U € L(X, E),
TeL"(E,F), S=ToU}
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holds.
< First of all observe that if T € LY(E,F), S € L(X,E), and S = To U

then (go f)*(S) < T o f*(U) + ¢*(T). In particular, if (g o f)*(S) = +o00 then the '

needed formula is valid. Suppose that S € dom (go f)*). Then, in accordance with
the rule for calculating the Young-Fenchel transform established in 4.1.9 (2), there
exists an operator 1" € dom (¢*) such that

(g0 f)"(S) = (T'o f)*(S) +g7(T).

By hypothesis, there exist a sublinear Maharam operator P and elements e;,e; € E
for which P(e) +e; < g(e) < P(e) + e2. This implies the inclusion dom (¢*) C OP.
By Theorem 4.4.5, we conclude that 7" is a Maharam operator.

Let us use the representation f = eg g o (A)*, where A and u are the same as
in 4.5.2. Applying formula 4.1.9 (4) to the sublinear operator T o g  and affine
operator (A)" and taking the relation O(T o eg g) = T o Jeg g into account, we
obtain:

(T o f)*(S) = inf{B o (A)*)*(5) : f € O(T o ea,r)}
=inf{-Toa(u):a € dey gT oao (A)==S5}.
Since the last formula is exact, there exists an operator & € Oy g such that Todao
() = Sand (Tof) (5) = —-Toa(u). Let U := ao () and again apply the change-

of-variable rule for the Young-Fenchel transform, this time for the composition
eq, g o (A)". Then

f U) =inf {(ao ())*(U) : a € Oy g}

=inf{—a(u): a € Jeg g, ao (A) =U} < —a(u);

consequently,
To f*(U) < ~Toa(u) = (T o f)*(S).

All that we have said implies ToU = S and T'o f*(U) 4+ g*(T) < (go f)*(S), which
means the validity of the sought representation. >

4.5.4. It is worth to distinguish two particular cases of the theorem.

(1) If f: X — FE is a convex regular operator and P : E — F' is a sublinear
Maharam operator then, for every S € L(X, F'), the exact formula

(Po f)*(S) =inf{To f*(U):T€dP,TolU =S}

1



The Apparatus of Subdifferential Calculus 249

holds.
(2) If f is the same as in (1) and T : E — F is a linear Maharam operator
then, for each S € L(X, F), the exact formula

(Tof)y =inf{Tof"(U):ToU =S5}

is valid.
In particular, if T : E> — E is the operation of summation then we again
obtain the exact formula

(Lt ) =fHof,

although imposing the requirement of regularity on the operators f; and fo which
is stronger than that in 4.1.5 (1).

4.5.5. Now expose some simple corollaries which correspond to Examples 4.4.2.

(1) We say that a family of convex operators f, : X — E (o € A) is uniformly
reqular if there exist ¢ := (ca)aca, € = (€a)aca € l1(A,E), and a family of
sublinear operators P, : X — E (o € A) such that the sum ), P.(x) exists for
all z € X and

Py () + co < folx) < Py(x)+eq (z€X)

for all « € A. Obviously, if (f4)aec4 is a uniformly regular family of convex operators
(in this case (fo(2))aca € l1(A, E)) then the operator

f@) =) falz) (veX)

acA

is correctly defined; moreover, f is a convex regular operator. In this situation, for
each S € L(X, F), the exact formula

£7(8) = inf{z fi(Sa): Sa € LIX,E) (a€ A), Y So = s}

a€A acA

is valid, where the equality > .4 So = S means (here and below!) that > 4 Saz
= Sz for all x € X.

(2) Again let (f,) be a uniformly regular family of convex operators. Since
I1(A,E) C l(A, E); it follows that (fo(x))aca belongs to (A, E). Hence, we
can define a regular convex operator f : X — E by the formula

f(z) :=sup{fa(z) :a € A} (v € X).

]
1
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In this case, for each S € L(X, E), the exact formula

f*(S) = inf { > 7o £i(Sa) : Sa € L(X, E),

acA

To € Orth(E)T (a € A), ZSa:S, ZWQ:IE}

acA a€A

holds.
(3) Let X be a vector space and let (Q, 3, ) and E be the same as in 4.4.2 (5).
Let & : X — L(Q, %, u, E) be a convex regular operator and

f(x) ::/ O(x)dp (z € X).
Q
Then, for every S € L(X, E), the exact formula

F5(S) = inf{/Q@*(U) dp U € L(X, L, (Q. %, 1, B)),

S:E:/Qdeu (:UEX)}

holds.
4.5.6. Theorem. Let f : X — FE be a convex regular operator and let g :
E — F be a convex Maharam operator. Then, for every x € X and € € F, the

representation
0=(go f)(x) = J{T 0 0sf(x) : T € Org(f(x)),6 € EX, N € FT,T6+ X =¢}

holds.
QI U € 95(x), T € Org(f(x)), and € = T§ + A, where A € F* and 6 € ET,
then by definition
Us' — U < f(a) — f(2) +5,
Te —Tf(x) < gle) — g(f(@)) + A

In particular, T' € dom(g*); therefore, T' > 0. Applying T to the first of the above
inequalities and using the second, we obtain

ToUz' —ToUx<To f(z')—To f(z)+T6
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< g(f(2") — g(f(2)) + To + A

From this, owing to the arbitrariness of ' € X, we have T o U € 0:(g o f)(z).
Prove the reverse inclusion. To this end, consider the operator S € 0.(g o f)(z).

By the formula for e-subdifferentiation of a composition (see 4.2.11(2)), there exist
v, € F* and an operator T' € 9,¢g(f(x)) such that e = v+ p and S € 9,(T o f)(x).
This means that (Tof)*(S)+Tof(x) < Sx+pu. By 4.5.4(2), there exists an operator
U € L(X,FE) such that S=ToU and (T o f)*(S) =T o f*(U). Thus,

Tof"(U)+Tof(a)<ToUs+p

or, which is the same,
T(f*(U) + f(2) - Ux) < p.

Put 6 .= f*(U)+ f(z) —Uzand A :=e—T9. Then 6 > 0, A=p—-To+v > v,
and T6 + X\ = €. It is also clear that U € 05 f(z) and T' € 0,g(f(z)). Consequently,
S enters in the right-hand side of the sought equality. >

4.5.7. Expose several corollaries to Theorem 4.5.6 whose easy proofs are left
to the reader.

(1) If f, x, and € are the same as in Theorem 4.5.6 and T : E — F' is a linear
Maharam operator then the representation

0:(T o f)(x) = | {T 0 9sf(x) : 6 € ET, T6 = ¢}

holds.
(2) Let (fa)aca be the same as in 4.5.5(1), let f :== >
and let x € X. Then the representation

agf(x):U{Zagafa(x):eaeEJr (o € A), Zaaze}

acA acA

wea far let € € ET,

holds.
It is worth to mention here that, for A = N and € = 0, we obtain a subdiffer-
ential variant of the classical rule for termwise differentiation of a series:

d (Z fn> (z) =Y Ofnlx).
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(3) Let (f) be the same as in 4.5.5(2) and let f := sup{f, : « € A}. Then, )
for every x € X and € € ET, there is a representation

0=f(x) = (Z o O agafa(@) :
acA

where the union is taken over all § € E and families (¢4)aca C F and (7o)aca C
Orth(FE) satisfying the following conditions:

acA
0 <7, (€A, ZWQ—IE,
acA
F@) <Y a0 fala) +0.
a€cA

(4) Let @, f, and E satisfy all the assumptions of 4.5.5(2). Then, for each
x € X and € € ET, the representation

O f(x)

= {/QS(-)du :0€e L1(Q, 2,1, E)T, S e 65<I>(x)7/

ddp :5}
Q

holds.
(5) Let f1,..., fn : X — E be convex regular operators and let S : E — F be
a linear Maharam operator. Then the representation

a&(SO (fl VeV fn))("r) = U(Sl © a51f1(x) + -+ Sy oa(Snfn(I))

is valid, where the union is taken over all collections Siy,...,S, € L(E,F) and
01,...,0n, € E such that

0<6 (I:=1,...,n), 6:=c—Y S8 >0;
=1
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0<8 (1:=1,..,n), S=) S
=1

So(fiVe-V fa)(x) <> S0 fi(z)+.
=1

4.5.8. It is possible to obtain more special disintegration formulas by using
lifting theory or measurable selectors, but we abstain from going in detail. In
conclusion, we mention only one direct generalization of the original Strassen dis-
integration theorem which can be easily obtained from 4.5.7(1). If X and F
are normed spaces then, for a continuous sublinear operator P :— FE, we put
[1P]| := sup{[|P(2)]| : [lz]| < 1}.

Theorem. Let (Q, X, 1) be a space with complete finite measure and let E be
an order complete Banach lattice with order continuous norm. Consider a separable
Banach space X and a family (P;)cq of continuous sublinear operators P, : X — E.
Suppose that, for each v € X, the mapping t — Pj(x) belongs to L1(Q,%, u, F)
and the function t — || P (t € Q) is summable. Then, for every ® € Z(X,FE)
such that

B(x) < /Q P(x)du(t) (v € X),

there exists a family (®;):cq of linear operators ®, € £ (X, E) such that ®; € 0P,
for allt € Q, @)z € L1(Q, X, u, E) for each v € X, and

<I>ac:/Q<I>ta:d,u(t) (x € X).

< From 4.5.7 (1), existence follows of a linear operator T': X — L1(Q, %, u, E)
such that

@x:/Txd,u (x € X)
Q

and Tx < Py(z) for all z € X. Let X, be a countable Q-linear subspace in X
(where, as usual, Q is the field of rationals). Using countability of Xy, we can
construct a set of full measure Qo C Q and a mapping Ty : X — E%° such that,
for all z € Xo, we have Tyx < P(y(z) pointwise on Qg and [Tpz] = Tx, where
[u] stands for the equivalence class of a measurable vector-function w. For a fixed
t € Qo, the operator z — (Tpx)(t) (z € Xp) is linear and continuous. Let ®; be
a unique extension by continuity of this operator to the whole X. Then ®; € 0P,
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for each t € Qg. Appealing to the Lebesgue dominated convergence theorem for
the (Bochner) integral, we obtain the remaining properties of the family (®;). >

For £ = R the fact established is referred to as the Strassen disintegration
theorem.

4.5.9. As is seen from the results exposed above, disintegration is possible
only in a class of operators subject to a rather restrictive Maharam condition.
Nevertheless, there is an urgent need to calculate the subdifferential 0(Q o P) also
in the case when @ is not a Maharam operator. The linearization rule 4.2.11 (2)
permits us to constrain ourselves by the case of a positive linear operator ) :=T.
Thus, the following problem arises: How can we explicitly express the subdifferential
O(T o f) via some given positive operator 7" and convex operator f? An approach
to the problem is essentially outlined in 4.5.5(2). Let (fa)aca be a uniformly
regular family of convex operators from X into E and let f := sup(f,). Put
&(z) ;= (fal))aca (x € X). Then ® : X — [(A, E) is a convex operator and
f =¢earo®. However, ea g : loo(A, E) — E is not a Maharam operator and, in
general, 0f(x) # Oca g o 0f(x). On the other hand, the restriction Q := ea g T
l[1(A, F) is a Maharam operator. Hence, if ®(X) C [;(A, F) then f = Q o ® and
Of(z) = 0Q(®(x)) o 0®(x). Thus, solving the proposed problem is connected with
suitably modifying the operator 7" in order to transform it into a Maharam operator.

4.5.10. We now describe a general method for opening up an opportunity to
transform every positive operator into a Maharam operator. For an Archimedean
vector lattice X, let E be a K-space as before and let 7' : X — F be an arbitrary
positive operator. Denote by the letter V the set of all mappings v : X — Pt (F)
such that v(X) is a partition of unity in Pr(£). If D is a Stone compact space
of E then V can be identified with the set of all mappings u : D(u) — X of
the form wu(t) = > xexpe, where (Dg) is a family of disjoint clopen sets, the union
D(u) = J De¢ is dense in D, and (x¢) is a family of elements in X such that z¢ = z,,
implies D¢ = D,,. It is seen from this that V' naturally becomes a vector lattice.
We define some m(FE)-valued monotone seminorm p on V' by the formula

p(v) := Y w(x) o T(|x]),

reX

The monotonicity of p means that |v| < |u| implies p(v) < p(u). Put Vy := {v €
V : p(v) = 0} and, on the factor space Y = V/V}, define the m(FE)-valued norm

lyl := inf{p(v) :v €y} (yeY).
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Then Y is a vector lattice and | - | is a monotone m(FE)-valued norm. Equip Y with
the structure of a topological group taking as a base for the neighborhood filter of
the origin the family of sets

{yeY |yl <el} (eeR,e>0),

where 1 is a fixed order unit in m(£). Denote the completion of the topological
group Y by Y. The vector norm | - | can be extended from Y to Y by continuity.
Finally, put

Ep(X):={z€Y :|z]| € E},

$z:= |- |27| (2 € Er(X)).

It can be demonstrated that Er(X) is a K-space, ® : E7(X) — E is an essentially
positive Maharam operator, and for all x € X and 7 € Pt (F) the equality moTx =
® o i(x ® 7) holds, where i is a factor mapping from V into Y. In particular,

Tr=®%ojxr (xe€X),

where f(x) := i(x ® Ig). Consequently, for every sublinear operator P : Z — X,
we have

AT oP)=0(®ojoP)=P0d(joP).

Thus, the problem of disintegration for an arbitrary positive operator 1" is reduced
to calculating the subdifferential 9(j o P) for the operator fo P: Z — Ep(X).

4.6. Infinitesimal Subdifferentials

In Section 4.2 we made acquaintance with some rules for calculating e-subdiffe-
rentials. The rules, which yield a formal apparatus for accounting for the measure
of precision in dealing with subdifferentials (for instance, in the analysis of convex
extremal problems; see Sections 5.2 and 5.3), do not completely correlate with the
practice of “neglecting infinitesimals” used in many applied works. For example,
an “approximate” gradient of a sum is viewed as the sum of “approximate” subgra-
dients of the summands. Needless to say that this does not match with the exact
rule for e-subdifferentiation of a sum which is provided by Theorem 4.2.7.

The rules for approximate calculation are in perfect accord with the routine
infinitesimal conception that the sum of two infinitesimals is infinitesimal. In other
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words, the practical methods of using e-subgradients correspond to treating ¢ as
an actual infinitesimal.

In modern mathematics, such conceptions are substantiated in the context
of infinitesimal analysis called sometimes by expressive but slightly arrogant term
“nonstandard analysis.” By applying the indicated approach, a convenient appa-
ratus can be developed for dealing with approximate, infinitesimal subdifferentials,
which adequately reflects the rules for calculating “practical” optima.

4.6.1. We begin with short preliminaries clarifying the version of infinitesimal
analysis to be of use in the sequel.

(1) We shall follow the so-called neoclassic stance of nonstandard analysis
which steams from the E. Nelson internal set theory IST where we deal with the
universe V! of internal sets. Visually, the world V! coincides with the usual class
of all sets of ZFC, the von Neumann universe. However, in the formal language of
IST, there is a new primitive unary predicate St(-), with the formula St(z) reading
as “x is standard” or “x is a standard set.”

By implication, by the property of a set to be standard we mean definability
of it in the sense that usual mathematical existence and uniqueness theorems, if
applied to already available standard objects, define some new standard sets. We
assume also that every infinite set contains at least one nonstandard element. Use
of the term “internal sets” is often explicated by the need to emphasize that among
the “Cantorian” sets, the “definite, well-differentiated objects of our intuition or
our thought,” there are, of course, many objects absent in the Zermelo-Fraenkel
theory ZFC and in the internal set theory IST either.

(2) In more precise terms, IST is a formal theory resulting from adjoining
a new unary predicate to the formalism of ZFC. A formula of IST (i.e. ¢ € (IST))
constructed without use of St is called internal, which is denoted by ¢ € (ZFC). If
¢ € (IST) and ¢ & (ZFC) then we say that ¢ is an internal formula. Introduce the
following convenient abbreviations:

(V'z)p = (Vz) (St(z) — @),
G2 = (32) St(@) Ao,
(v 2)p = (V'a) (fin(z) — @),
(Ftng)p = (F42) fin(z) A @,

where fin(z) means conventionally that x is a finite set (i.e. a set not admitting
a bijection with one of its proper subsets). In what follows, it is convenient for us to
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emphasize by some expression like ¢ = p(xy,...,x,) that the variables z1,...,x,
are free in the formula . The axioms for IST results from adjoining the following
three axioms to those for ZFC which are named the principles of nonstandard
analysis.

(3) Transfer principle:

(V') ... (V') (P2)p(x, 21, .. 20) — (Vo)o(, 21, ..., T0))

for every internal formula ¢ = ¢(z,21,...,2,), ¢ € (ZFC).
(4) Idealization principle:

(Vay) ... (Va,) (V2 (32)(Vy € 2)o(z,y, 21, ..., L)

— () (Vy)e(z,y, 21, .. 20)),

where ¢ = p(x,y,21,...,2,), ¢ € (ZFC).
(5) Standardization principle:

(Vay) ... (Vo) (V') (F2)(V2)z ey 2z€xAp(z,x1,...,70))

for every formula ¢ = ¢(z,21,...,2,), ¢ € (IST).

The last principle is analogous to the comprehension principle. It amplifies the
well-known method of introducing the set A, by gathering in A all elements with
some prescribed property ¢: A, := {x € A: p(x)}. The procedure is amplified by
opening up an opportunity to select standard elements with a prescribed property.
Namely, by the standardization principle, for a standard A, there exists a standard
*A, such that (V**z) z € *A, < z € A,. The set *A,, is called the standardization
(more exact, the standardization of A,), with the index ¢ often omitted. A more
figurative expression is used: *A := *A, := {z € A : p(x)}. Let A be a standard
set and let °A := {a € A : St(a)} be an external set (= a Cantorian set given
by an external formula of IST). The set °A is said to be the standard core of A.
Obviously, A = *?A. Such symbols are used for the external subsets of standard
sets as well, and one also speaks of their standardization.

Emphasize that we treat external sets in the spirit of the Cantor (“naive”) set
theory. There are mathematical formalisms providing the necessary logical basis
for such an approach.

(6) The fundamental fact of the internal set theory is the following assertion:
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Powell theorem. The theory IST is a conservative extension of ZFC; i.e., for

an internal formula o,
(¢ is a theorem of IST) < (p is a theorem of ZFC)

holds.

4.6.2. Let X and E be vector spaces and let E be ordered by the cone ET.
Consider a convex operator f : X — E° and a point zg in the effective domain
of the operator f. Let a descending filter & of positive elements be distinguished
in F. Assuming E and & to be standard sets, we define the monad (&) of &
by the relation u(&) := N{[0,e] : € € °6}. The elements of u(&) are said to be
positive infinitesimals (with respect to &). In what follows, we assume without
further specialization that F is a K-space and the monad p(&) is an (external)
cone over R and, moreover, ;(&) N°E = 0. (In applications, as a rule, & is the
filter of all order units in £.) We also use the relation of infinitesimal prozimity
between elements of F, i.e.

e1 ey e —es € u(E)Ney —ep € u(&).

4.6.3. The equality

() 0=f(z0) = | 0-f(o)

el ecu(&)
holds.
< Given T € L(X, E), we successively deduce:

T S m 3sf($o)

e€ECE
o (Vee &) (Ve e X) Te —Txg < f(z) — f(zo) + ¢
= (Ve e &) f1(T) — (Txo — flwo)) < e
< fY(T) = (Tzo — f(z0)) = 0
—(Fe€ ET) e~ 0A f*(T) =Txo — f(xg) +¢
=Te |J 0-f(zo). >

e€u(&)

]
I
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4.6.4. The external set appearing in both sides of the equality 4.6.3 is called the -
infinitesimal subdifferential of f at the point xg and denoted by D f(zq). Elements
of Df(xg) are called infinitesimal subgradients of f at the point zo. We do not
especially indicate the set & since the probability of confusion is insignificant.

4.6.5. Let the hypothesis of “standard entourage” holds; i.e., the parameters
X, f, xg are standard sets. Then the standardization of the infinitesimal subdif-
ferential of f at the point xgcoincides with the (zero) subdifferential of f at xq,
ie.

"D f(xo) = 0f(x0)

< Given a standard T' € L(X, E), by the transfer principle, we have
T € "Df(xo) « T € Df(xo)

o (Vee &) (Vo € X) To —Txg < f(x) — f(zg) +¢
o Vee &YVe e X) Te —Txg < f(x) — f(xg) + ¢
— T € df(xo)

since inf& = 0 in view of u(&) N°E =0. >
4.6.6. Let F' be a standard K-space and let g : E — F" be an increasing
convex operator. If the sets E x epi(g) and epi(f) x G are in general position then

D(go f)(zo) = U D(T o f)(zo).

TeDg(f(xo))

If, moreover, the parameters are standard (except, possibly, the point xq) then, for

the standard cores the representation

Digofw)= |J DT of)(xo)

Te°Dg(f(zo))

is valid.
<1 Observe that by assumption the monad (&) is a normal external subgroup
in F, i.e.,
e € u(&) —[0,e] C u(&),

(&) + p(&) C p(&).
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Taking this into account and appealing to 4.6.3 and the rules for calculating

e-subdifferentials (see 4.2.11(2)), we successively obtain |

D(go f)(xo) = | 0-(g0 f)(w0)

ceu(&)

=J U U 9=(Tof)xo)

eecu(&) e1tea=e Te€oe T
B( )5120752_0 19(f(=0))

= U U 0=(Tof)(wo)

€120,62>0T€de1g(f(zo))
€1~0,e2~0

- U U U 04(T o f)ao)

£1>0,e1=0 Teaé‘lg(f(l‘o)) €22>0,e2=0

= U U  D(@o f) (o).

€120,61~0 T€de1g(f(z0))

Assume now the hypothesis of standard entourage and let S € °D(g o f)(xo).
Then, for some infinitesimal €, we have

(9o f)"(S)= sup (Sz—go f(x)) < Swo — glao) +=.
x€dom(gof)

By the change-of-variable formula for the Young-Fenchel transform 4.1.9 (2), with
the transfer principle taken into account, there is a standard operator 7' € L(E, F)
such that T is positive, i.e., T' € L*(FE, F) and, moreover,

(g0 f)"(S) = (T'o f)*(S) + g7 (T).

This implies

e> sup (Szx—Tf(x))+ sup (Te—g(e))—Sxo+ g(f(z0))
x€dom(f) e€dom(g)

= sup (Sz—Szo— (Tf(x)—Tf(x0)))
z€dom(f)

+ sup (Te—Tf(zo) - (g(e) — g(f(x0)))).

ec€dom(g)
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Put
€1 = eecslzlg(g)(Te = Tf(wo) = (9(e) = 9(f(%0)))),
go:= sup (Sz—Szo— (Tf(x)—Tf(xg)))-
zedom(f)

Clearly, S € 0.,(T o f)(zg), i-e., S € °D(T o f)(xp); and T € 0., (9(f(x0)), i-e.,
T € °Dg(f(x)) since e; =~ 0 and €5 = 0. >
4.6.7. Let f1,...,fn : X — E be convex operators and let n be a standard
number. If fi1, ..., f, are in general position then, for a point xg € dom(f;)N---N
dom(fn),
D(fi+ -+ fa)(zo) = Dfi(wo) + -+ + D fn(xo)

holds.

<1 The proof consists in applying 4.6.3 and the rule 4.2.7 for e-subdifferentiation
of a sum with due regard to the fact that the sum of a standard number of infinites-
imal summands is infinitesimal again. >

4.6.8. Let f1,...,fn : X — E° be convex operators and let n be a standard
number. Assume that fi,..., f, are in general position, E is a vector lattice, and
xg € dom(fy V---V f,). If F is a standard K-space and T € LT (E, F) is a positive
linear operator then an element S € L(X, F') serves as an infinitesimal subgradient
of the operator T'o (fy V---V f,,) at the point zq if and only if the following system
of conditions is compatible:

T=> Ty Tin€L(EF)(k:=1..n),
k=1

ZTkxo ~T(fi(xo) V-V fn(x0)),

k=1
S'=Y_ D(Tk o fr) (o).
k=1
< Define the following operators:

(frooofu) s X = (E") (froo-o fo)(@) o= (ful2), o fu(2));

w:E" — E, x(e,...,en):=€ V- Ve,
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Then the representation

TofiVv---Vfo=Tosxo(fr,...,fn)

is valid. By taking 4.6.5 into account and recalling that 1o ¢ is a sublinear operator,
we deduce the sought fact. >

4.6.9. Let X be a vector space, let 2 be some K-space, and let 2l be a weakly
order bounded set in L(X, F). Look at the regular convex operator

f=eao (A)
where, as usual, €9 is the canonical sublinear operator
el E) — B, eq(f):=sup f()
and, for e € [, (2, E), the affine operator ()¢ acts by the rule

)x:=Wax+e, Rz:TeA—-Tx.

4.6.10. Let g : E — F" be an increasing convex operator acting into a standard
K-space F'; assume that, in the image f(X), there is an algebraically internal point
of dom(g); and let xg be an element in X such that f(xg) € dom(g). Then the

representation
D(g o f)(xo)
={To(A): ToAg € Dg(f(x9)), T >0, T oAgf(xg)=To (A xg}

holds.

< If S € D(go f)(xg) then, by 4.6.3, we have S € 0-(g o f)(zo) for some
e ~ 0. It remains to appeal to the respective rule of e-differentiation. If 7" > 0,
ToAg € Dg(f(xg)), and T o Ag f(zg) = T o (A)°x then, for some ¢ ~ 0, we surely
have T o Ay € 0-9(f(z9)). In addition put § := T o Ag f(xg) — T o (A)°zy. Then
9 > 0 and 0 ~ 0 by hypothesis. Hence, T o () € 0.15(g9 o f)(z9). Tt remains to
observe that ¢ + 6 ~ 0. >

4.6.11. Under the assumptions of 4.6.10, let the mapping g be a sublinear
Maharam operator. Then

D(go f)(m)= | J U T(0sf (o))

TeDg(f(xo)) 620,T5=0



The Apparatus of Subdifferential Calculus 263

< In virtue of 4.6.5 we can assume that g := T. If, for every x € X, we have |
Cx —Cxo < f(x) — f(zg) + 0
and 76 ~ 0 then the inclusion
TC € 0ps(T o f)(zo) C D(T o f)(xo)

is beyond question. In order to complete the proof, take S € D(T o f)(zg). By
virtue of 4.6.3, there is an infinitesimal ¢ such that S € 0.(T o f)(zo). Appealing
to the respective rule 4.5.6 for e-differentiation, we find a § > 0 and a C € 05 f(x¢)
such that 79 < e and S = TC. That is what we need. >

4.6.12. Let A be some set and let (fy)aca be a uniformly regular family of
convex operators. Then the representations

DY f)a) = | 3 0falao),

acA e€l (A E) a€A

D(sup fa)(w) = J { > Tale, fa)(w0) 1 0 < o < 1,

acA QCA

Z Ta = ]-Ea Z ﬂ-afoc(x()) ~~ Sgg fa(xO)v Z Ta€a ~ 0

acA AEA acA }
hold.

< The proof is immediate from 4.6.11 with use made of the rules for disinte-
gration 4.5.7 (1), (2). >

4.6.13. It is useful to observe that the formulas 4.6.7—4.6.12 admit refinements
analogous to 4.6.6 in the case of standard entourage (with the possible exception
of the point xg). Emphasize also that, following the above-presented patterns, we
can deduce a large spectrum of various formulas of subdifferential calculus (dealing
with convolutions, Lebesgue sets, etc.).

4.6.14. Let, as above, f : X — E" be a convex operator acting into a standard
K-space E and let 2" := Z'(-) be a generalized point in dom(f), i.e. a net of
elements in dom(f). We say that an operator 7" € L(X, E) is an infinitesimal
gradient of f at the generalized point 2 if, for some positive infinitesimal &,

F4(T) <Uminf(T2 — f(2)) +¢
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is true. (Here, of course, the rule T2 := T o 2 is presumed.) Thus, under the -
hypothesis of standard entourage, an infinitesimal subgradient is merely a support ‘
operator at a generalized point. Agree to denote by the symbol D f(2") the totality
of all infinitesimal subgradients of f at 2. For a good (and obvious) reason, this set
is called the infinitesimal subdifferential of f at 2 . Expose the proof of two main
rules for subdifferentiation at a generalized point which are of profound interest,
since no exact formulas for the respective e-subdifferentials are known.

4.6.15. Let f1,..., f, be a collection of standard convex operators in general
position and let a generalized point 2 belong to dom(f;) N ---Ndom(f,). Then

D(fi+-+ fu)(Z) =Dfi(Z)+ -+ DfulZ).
QLet Ty, € Dfi(Z) for k:=1,...,n, ie.,
f;:(Tk) < liminf(Tk% — fk(%)) + &

for suitable infinitesimals ¢1,...,,. In this case,

(frt+ ) (T4 +To) < fi(Th)
k=1

< Zliminf(Tk% — fe(Z)) + ex
k=1

< limian(Tk% — fk(j{)) + Zek
k=1

k=1
by the usual properties of the Young-Fenchel transform and lower limit. It remains
to observe that €1 +---+¢,, =~ 0 and to conclude the validity of the inclusion D for
the sets in the equality under consideration.
To verify the reverse inclusion, after reducing everything to the case n = 2, we
take T' € D(f1 + f2)(Z"). Then, for some ¢ ~ 0, Ty, and T5 such that Ty} + T =T,
we have

(fr+ f)(T) = fi(T) + f3(T2),
JE(T) + f5(12) = lminf(T2" — (fi + f2)(2)) <e.
Put by definition:

& == fi(T1) — liminf(T1 2 — f1(Z)),
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It is seen that, for k := 1, 2, the inequalities

0<  sup (Thz— fu(x)) —limsup(Tp 2" — fu(Z7)) < bk
rzedom( fi)

hold. Hence, it remains to verify that §; and 5 are infinitesimal. We have
2
01+ 0 < e+ lminf(T2 — (fy + £)(2) = Y _liminf(T,. 2" — fi(2))
k=1

< (e + limsup(TL 2 — f1(Z)) — liminf(T1 2 — fi(2)))
A + limsup(To 2 — fo(2)) — liminf(Ty. 2 — fo(2)))
< (e+ f7(T)) ~liminf(T, 2" — f1(2)))
Ae + fi(Ty) — Hminf(To 2 — fo(2))) < &+ 6 Ads.

It follows 0 < 91 V d5 < €, which completes the proof. >

4.6.16. Let F' be a standard K-space and let g : E — F" be an increasing
convex operator. If the sets X x epi(g) and epi(f) x F' are in general position then,
for a generalized point 2" in dom(g o f), the equality

Digof)(2)= |J DTof)(2)

TeDg(f(Z))

holds.
< If we know that

(T o f)*(S) <lminf(SZ —T o f(Z)) + &1,
g (T) <liminf(T o f(Z) —go f(Z)) + &2
for some infinitesimals €1 and 5 then
(go [)7(S) < (T'o [)*(S)+g"(T)

< lminf(S2 —To f(2)) + & liminf(T o f(2) —go f(Z)) + &
<liminf(SZ —go f(Z)) + &1 + &s.
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Consequently, S € D(go f)(Z") and the right-hand side of the formula under study
symbolizes the set included into the left-hand side.

In order to complete the proof, take S € D(go f)(Z"). Then there are an in-
finitesimal € and an operator T such that

(g0 1)"(S) = (T'o f)*(8) +¢°(T) < liminf(S2" — go [(2) +e.

Put
0 :=(To f)*(S)—liminf(SZ —To f(Z)),

dy := g*(T) — liminf(T o f(Z") —go f(Z)).
Taking the properties of upper and lower limits into account, we deduce, first,

0 > (To f)*(S)—limsup(SZ —To f(Z)) >0,

b2 > g"(T) — limsup(T o f(2) —go f(Z)) =0,

and, second,
01 + 02 <liminf(SZ —go f(Z)) +e—liminf(SZ —Tf(Z))

—liminf(T o f(Z) — go f(Z))
< (limsup(SZ — To f(Z)) — liminf(SZ — To f(Z)) + )
Aimsup(T o /(2) — go f(2) —lmint(T o f(2) — go f(2)) +e)
<G Ny +e

since the obvious inequalities

limsup(T o f(Z) —go f(Z)) < g"(T),

limsup(SZ —To f(Z)) < (T o f)*(S)

are valid. Thus, 0 < §;Vdy < ¢, 01 = 0, and 62 ~ 0. This means that T' € Dg(f(Z))
and S € D(To f)(Z). >
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4.7. Comments

4.7.1. The Young-Fenchel transform has a long history which is well exposed
in [4, 153, 187, 349]. In a modern form, it was introduced by Fenchel for a finite-
dimensional space and further by Brgnsted and Moreau for the infinite-dimensional
case. For operators with values in a vector lattice, the Young-Fenchel transform
appeared in V. L. Levin [263] and M. Valadier [397]. S. S. Kutateladze [240] created
the algebraic variant of calculus of conjugate operators, see also [98, 263]. Joining

the methods developed in that work and the method of general position led to the -

“continuous” calculus exposed in this chapter.

The notion of a conjugate function is close to the Legendre transform (see [349]).
Basing on this, some authors prefer to speak of the Legendre transform (see [1]).

4.7.2. The notion of an e-subdifferential for scalar functions was introduced
by R. Rockafellar [349]. Further results for scalar case can be found in [16, 77,
96]. The general e-subdifferentiation in the class of convex operators is developed
in S. S. Kutateladze [219, 239, 242]. Some rules for e-subdifferentiation are inde-
pendently proved in [383, 384].

4.7.3. The fundamental role of semicontinuity in convex analysis is reflected
in [1, 96, 153, 349]. For vector-valued mappings, there are various notions of semi-
continuity. The definition given in 4.3.3 and the main results of Sections 4.3.8—
4.3.10 were first published in the authors’ book [226]. The problem of involutiv-
ity for the Young-Fenchel transform in the class of convex operators was investi-
gated in J. M. Borwein, J.-P. Penot, and M. Thera [45] and in J.-P. Penot and
M. Thera [328]. The subdifferential of a convex vector-valued function was first
considered by V. L. Levin [109, 263].

4.7.4. In a large series of works published from 1949 to 1961, D. Maharam
worked out an original approach to the study of vector measures and positive op-
erators in functional spaces (see the survey [285]). The fragment of the Maharam
theory connected with the Radon-Nikodym theorem was extended to the case of
positive operators in vector lattices by W. A. Luxemburg and A. R. Schep [281]. The
sublinear Maharam operators were introduced and studied in A. G. Kusraev [202,
212]. Theorem 4.4.10 was established by A. G. Kusraev; for linear operators, it
is published in [202]. The theorem means that, in essence, every sublinear Ma-
haram operator is an o-continuous increasing sublinear functional in a suitable
Boolean-valued model. Theorem 4.4.9 for functionals was established in a work by
B. Z. Vulikh and G. Ya. Lozanovskii [405].
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4.7.5. Disintegration in K-spaces exposed in 4.5.2 and 4.5.3 was developed
by A. G. Kusraev in [212, 214]. Theorem 4.5.8 is proved by M. Neumann [305].
In the scalar case, it transforms into the well-known result by W. Strassen. In
the voluminous literature on subdifferentiation and the Young-Fenchel transform
for convex integral functionals, we point out the monographs by A. D. loffe and
V. M. Tikhomirov [153], C. Castaing and M. Valadier [61], and V. L. Levin [264]
where further references and comments can be found as well.

The idea proposed in 4.5.10 is originated from D. Maharam. To some extend,
it is realized in A. G. Kusraev [215].

4.7.6. The material of Section 4.6 is taken from S. S. Kutateladze [251].



Chapter 5

Convex Extremal Problems

The conventional field of application for convex analysis is the theory of extremal
problems. The respective tradition ascends to the classical works of L. V. Kan-
torovich, Karush, and Kuhn and Tucker. Now we will touch the section of the
modern theory of extremal problems which is known as convex programming. The
exposition to follow is arranged so that everywhere we deal with multiple criteria
optimization, i.e. the extremal problems with vector-valued objective functions are
treated, whereas the bulk of the presented material is of use for analyzing scalar
problems (those with a single target).

The characteristic particularity of the problems of multiple criteria optimiza-
tion consists in the fact that, while seeking for an optimum solution, we must take
account of different utility functions contradictory to each other. At this juncture
it is as a rule impossible to distinguish a separate objective without ignoring the
others and thus changing the initial statement of the problem. The indicated cir-
cumstance leads to the appearance of specific questions that are not typical of the
scalar problems: what should be meant by a solution to a vector program; how
can different interests be harmonized; is such a harmonization possible in principle;
etc.? At this juncture we discuss various conceptions of optimality for multiple
criteria problems; the ideal and generalized optima, the Pareto optimum, as well
as the approximate and infinitesimal optima.

The apparatus of subdifferential calculus presents an effective tool for ana-
lyzing extremal problems. The change-of-variable formulas for the Young-Fenchel
transform are applied to justification of numerous versions of the Lagrange princi-
ple: an optimum in a multiple criteria optimization problems is a solution to an
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unconstrained problem for a suitable Lagrangian. With the aid of e-subdifferential
calculus we deduce optimality criteria for approximate and infinitesimal solutions
together with those for Pareto optima. We pay the main attention to the general
conceptual aspects, leaving aside those that are thoroughly dealt with in the vast
literature on the theory of extremal problems.

5.1. Vector Programs. Optimality

In this section we discuss different notions of optimality in problems of vector

optimization.

5.1.1. Let X be a vector space, F be an ordered vector space, f : X — E
be a convex operator, and C' C X be a convex set. We define a vector (conver)
program to be a pair (C, f) and write it as

zeC, f(x)— inf.

A vector program is also commonly called a multiple objective or multiple criteria
extremal (optimization) problem. An operator f is called the objective of the pro-
gram and the set C, the constraint. The points x € C are referred to as feasible
elements or scarser feasible plans. The indicated notation of a vector program re-
flects the fact that we consider the following extremal problem: find a greatest
lower bound of the operator f on the set C. In the case C = X we speak of an
unconstrained problem or a problem without constraints.

Constraints in an extremal problem can be posed in different ways, for example,
in the form of equation or inequality. Let g : X — F" be a convex operator,
A e L(X,Y), and y € Y, where Y is a vector space and F' is an ordered vector
space. If the constraints C'; and C5 have the form

Cr:={z € C:g(x) <0},
Cyi={zeX:g(x)<0, Az =y};

then instead of (Cy, f) and (Cs, f) we respectively write (C, g, f) and (A, g, f), or
more expressively,

reC, g() <0, f(z)— inf;
Ar =y, g(x) <0, f(r)— inf.
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5.1.2. Anelement e :=inf,cc f(z) (if exists) is called the value of the program -
(C, f). Tt is clear that e = —f*(0). A feasible element z is called an ideal optimum
(solution) if e = f(xp). Thus, zg is an ideal optimum if and only if f(xg) is the -
least element of the image f(C), i.e., f(C) C f(xg) + ET.

We can immediately see from the definitions that xq is a solution of the un-
constrained problem f(z) — inf if and only if the zero operator belongs to the
subdifferential 0f(zo):

f(xo) = inf f(x) < 0 € df(xo).

reX

In the theory of extremum we distinguish local and global optima. This differ-
ence is not essential for us, since we will consider only the problems of minimizing
convex operators on convex sets. Indeed, let g be an ideal local optimum for the
program (C, f) in the following (very weak) sense: there exists a set U C X such
that 0 € coreU and

f(zo) =inf{f(z) :x € CN(xg+U)}.

Given an arbitrary h € C, choose 0 < € < 1 so as to have e(h — zg) € U. Then
z€CN(xg+U) for z:=x¢g +e(h —x0) = (1 —e)xg + €h, whence f(zg) < f(2).
Hence, f(z0) < (1 —¢)f(x0) +f(h) or f(z0) < f(h).

5.1.3. Considering simple examples, we can check that ideal optimum is ex-
tremely rare. This circumstance impels us to introduce various concepts of opti-
mality suitable for these or those classes. Among them is approzximate optimality
which is useful even in a scalar situation (i.e., in problems with a scalar objective
function).

Fix a positive element ¢ € E. A feasible point zg is called an e-solution
(e-optimum) of the program (C, f) if f(xg) < e + €, where e is the value of the
program. Thus, z¢ is an e-solution of the program (C, f) if and only if g € C' and
f(xo) — € is a lower bound of the image f(C), or which is the same, f(C) + ¢ C
f(xo) + ET. Tt is obvious that a point zg is an e-solution of the unconstrained
problem f(x) — inf if and only if zero belongs to O f(zg):

5.1.4. We call a set 2 C C a generalized c-solution of the program (C, f) if
infyeq f(z) < e+ ¢, where, as above, e is the value of the program. If ¢ = 0,



272 Chapter 5

then we speak simply of a generalized solution. Of course, a generalized e-solution
always exists (for instance, A = C'); but we however try to choose it as least as
possible. A minimal (by inclusion) generalized e-solution is an ideal e-optimum,
for A = {zo}. Any generalized e-solution is an e-solution of some vector convex
program. Indeed, consider the operator .# : X* — E® U {+oc} acting by the rule
(a e, x € X*):

F(Xx):aw { Fx(e)) ifimx C dom f,

+o00 if im x Z dom f.

Let xo € X and xo(a) = a (a € 2A), and suppose (without loss of generality) that
F(x0) € loo (A, E).

Now take p € Oeq(—F(x0)), where g : I(2(,E) — E is the canonical
operator (see 2.1.1). According to 2.1.5, we have

p=>0, polAy g =Ig,

po 7 (xo) = —eu(=F(xo)) = inf f(2).

If 2 is a generalized e-solution then

po 7 (x) = —ea(=F(x)) = inf f(a) = inf f(z)

> inf f(a) —e = u(F(x0)) - €
acA
for x € C*. Consequently, xo is an e-solution of the program
x € C*, F(x) — inf.
Conversely, if xo is an e-solution of the last problem then
poF(xo) SpoFolyx(x)+e=polAygpoflz)+e=f(z)+e

for every z € €. Thus, the following relations hold:

. ey >
irégtf(a) po F(xo) > ;g{éf(m)Jrs,

i.e., A is a generalized e-solution of the program (C, f).
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From what was said above we can conclude, in particular, that a set 2l C X is
a generalized e-solution of the unconstrained problem f(z) — inf if and only if the
following system of equations is compatible:

H€L+(ZOO(Q[7E)7E)7 HOAQL,E:IEa

poZ(xo) = inf fla), 0€0:(noF) (xo)-

5.1.5. The above-considered concepts of optimality are connected with a great-
est lower bound of the objective function on the set of feasible elements, i.e., with
the value of the program. The notion of minimal element leads to a principally
different concept of optimality.

Here it is convenient to assume that F is a preordered vector space, i.e., the
cone of positive elements is not necessarily sharp. Thereby the subspace Ey :=
ET N (—ET), generally speaking, does not reduce to the zero element alone. Given
u € Fg, we denote

[ul;={veE:u<v, v<u}.

The notation u ~ v means that [u] = [v].

A feasible point xg is called Pareto e-optimal in the program (C, f) if f(x¢) is
a minimal element of the set f(C) +e¢, i.e., if (f(zg) — ET)N(f(C) +¢) = [f(z0)].
In detail, the Pareto e-optimality of a point xy means that zo € C' and for every
point z € C the inequality f(z¢) > f(x) + ¢ implies f(zg) ~ f(x) +e. If e = 0,
then we simply speak of the Pareto optimality. Studying the Pareto optimality,
we often use the scalarization method, i.e., the reduction of the program under
consideration to a scalar extremal problem with a single objective. Scalarization
proceeds in different ways. We will consider one possible variant.

Suppose that the preorder < in F is defined as follows:

u< v (Vledq) lu<luv,

where ¢ : F — R is a sublinear functional. This is equivalent to the fact that the
cone ET has the form ET := {u € E: (VI € 9q) lu > 0}. Then a feasible point x
is Pareto e-optimal in the program (C, f) if and only if for every x € C either
f(xo) ~ f(x) + ¢, or there exists a functional [ € dq for which [f(xq) < I(f(x)+¢).
In particular, a Pareto e-optimal point x¢ € C satisfies

inf g(f(z) — f(x0) +) 2 0.
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The converse is not true, since the last inequality is equivalent to a weaker concept
of optimality. Say that a point zg € C' is Pareto weakly €-optimal if for every x € C'
there exists a functional | € Jq such that I(f(z) — f(zo) + €) > 0, ie., if for
any = € C the system of strict inequalities I f(xg) < I(f(z) +¢) (I € 0q) is not
compatible. As we can see, Pareto weak c-optimality is equivalent to the fact that
q(f(z) — f(zo) +€) > 0 for all x € C and this concept is not trivial only in the
case 0 ¢ 0q.

5.1.6. The role of e-subdifferentials is revealed, in particular, by the fact that
for a sufficiently small € an e-solution can be considered as a competitor for a “prac-

tical optimum,” “

practically exact” solution to the initial problem (see 5.1.3-5.1.5).
As was mentioned, the rules for calculating e-subdifferentials found in 4.2 yield a for-
mal apparatus for calculating the limits of exactness for a solution to the extremal
problem but do not agree completely with the practical methods of optimization in
which simplified rules for “neglecting infinitesimals” are employed.

An adequate apparatus of infinitesimal subdifferentials is developed in Sec-
tion 4.6. It is naturally connected with the concept of infinitesimal solution.
The corresponding definition is given within E. Nelson’s theory of internal sets
(see 4.6.1).

Let X be a vector space and E be an ordered vector space; moreover, suppose
that an upward-filtered set & of positive elements is selected in . We assume
that X, F, and & are standard. Take a standard convex operator f: X — E" and
a standard convex set C' C X. Recall that the notation e; ~ es means that the
inequality —e < e; — ey < € is valid for every standard € € &.

Assume that there exists a limited value e := inf,cc f(z) of the program (C, f).
A feasible point z is called an infinitesimal solution if f(xg) =~ e, i.e., if f(xg) <
f(x) + ¢ for every o € C and every standard ¢ € &. Taking the definition of
the infinitesimal subdifferential given in 4.6.4 and what was said in 5.1.3, we can
state the following assertion. A point zg € X is an infinitesimal solution of the
unconstrained problem f(z) — inf if and only if 0 € D f(zy).

5.1.7. A generalized e-solution introduced in 5.1.4 exists always. However,
the class of all feasible sets in which we take generalized solutions can be immense.
A generalized solution itself is an object difficult for analysis as well, for it has no
prescribed structure. In Section 5.5 we will introduce one more concept of gener-
alized solution which does not always exist but possesses nice structure properties.
We will prove one motivating assertion.
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Let X be an arbitrary set; E be some K-space, and €, an order unit E. Then
for every bounded-below not identically +oc mapping f : X — E° there exists
a partition of unity (m¢)eez in the Boolean algebra of projections Br(E) and a
family (z¢)¢ € E in X such that m¢ f(xe) <infyex f(z) + € for all { € =.

<1 Making use of the realization theorem for K-spaces, without loss of generality
we can assume that E is an order dense ideal in the K-space C(Q) and € coincides
with the function identically equal to one on Q. Put e :=inf {f(x) : x € X }. Since
e # 400, we have e(t) < e(t) + 1 for all t € Qy. By the definition of the exact
bounds in the K-space Co(Q), there exists a set @y C @ such that Q\Qy is
a meager set and —oo # e(t) < inf {f(x)(t) : v € X} < 400 for all t € Q. For
every t € () there exists x; € X such that f(x;) (t) < e(t)+1 and, by continuity of e
and f(x), the inequality f(x¢) (7) < e(7)+1 holds in some clopen neighborhood Q)
of the point t. By Zermelo’s theorem, the set )y is totally orderable, i.e., there is
a bijection ¢ : [0, \) — Qo, where [0, \) is the set of all ordinals £ < A. Assign

Qe = Q(%)\CI(U Qs@(n)>7 re = Tpe)  (£€[0,N).

n<§

Afterwards f(x¢) (t) < e(t) + ¢ for all t € Q¢ and the family (Q¢)eecpo,n) is pairwise
disjoint with a union dense in Q). If m¢ is a projection corresponding to a clopen
set Q¢ and = := [0, \), then (m¢)¢cz and (x¢)¢ez are the sought families. >

The above-proven proposition suggests that the family (z¢)¢cz together with
the partition of unity (m¢)e¢cz should be called a generalized e-solution of the ex-
tremal problem f(x) — inf.

5.2. The Lagrange Principle

“We can formulate the following general principle. If we seek a maximum or
a minimum of a certain function in many variables provided there exists a con-
nection between these variable given by one or several functions, then we have to
add to the function whose extremum is sought the functions giving the connection
equations multiplied by indeterminate factors and afterwards seek a maximum or
a minimum of the so-constructed sum as if the variables are independent. The
resulting equations supplement the connection equations so that all unknown could
be found.”

It was exactly what J. Lagrange wrote in his book “The Theory of Analytic
Functions” in 1797. This statement now called the Lagrange principle is ranked
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among the most important ideas forming grounds of the modern theory of extremal

problems. In this section we will justify the Lagrange principle for multiple objective
problems of convex programming.

5.2.1. We consider a vector program
Az=y, g(z)<0, f(z)— inf, (P)

where f : X — E and g : X — F" are convex operators, A € Z(X,Y), y €Y,
X and Y topological vector spaces, and E and F' are ordered topological vector
spaces. We always suppose (except for 2.10) that F is a K-space. Let us list
several conditions that will be of use below.

(a) The Slater condition: there exists a point zy € C for which the ele-
ment —g(zo) belongs to the interior of the cone F*.

(b) The weak Slater condition: the convex sets epi(g) N (C x F) and —X x F+
are in general position.

(c) There exists an increasing sublinear operator p : ' — E such that if
g(z) £ 0 then p o g(x) > 0 for every point x € C.

(d) The quasiregularity condition: the greatest lower bound of the set {{(p o
g(z))"}?: x € C} in the Boolean algebra of bands B(FE) is the zero band. In other
words, for every nonzero projection m € Pr(E) there exists a nonzero projec-
tion 7’ < 7w and an element 2’ € C such that 7'p o g(z’) < 0.

(e) The openness condition: the subspace A(X) is complemented in Y and the
operator A : X — A(X) is open, i.e., for every neighborhood U C X about the
origin the set A(U) is a neighborhood about the origin in A(X).

(f) The continuity condition: an operator f is continuous at some point Z € C.

A program (C, g, f) is called Slater reqular (Slater weakly reqular) if (a) and (f)
((b) and (f)) are satisfied. If (c), (d), and (f) are valid, then we say that the program
is quasiregular. The corresponding concepts of regularity for a program (P) are
defined in the same way, except we put C' := {A = y} and, moreover, require the
openness condition (e). The continuity condition (f) can be weakened, of course,
by replacing it with the requirement that the appropriate convex sets be in general
position, but doing so would be too bulky. The meaning of the regularity conditions
will be clarified later in deriving the Lagrange principle and optimality conditions.

5.2.2. Let « € L1 (E), p € LT (F,E), and v € £ (X, FE). We put by defini-
tion
L(z) := L(z, o, 8,7) == ao f(z) + Bog(z) + yo Az —yy.
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If « ¢ ZY(E)or 8¢ L (F,E) then we set L(x,a,3,7) = —oo. Thereby L is
defined on the product X x Z*(E) x LT (F, E)x Z(Y, E), moreover, the operators
L(-,a,8,7v) and —L(z, -, -, -) are convex for all z, a, 3,y. The mapping L is called the
Lagrangian of program (P) and the operators «, (3, and ~, the Lagrange multipliers.

5.2.3. Let X, Y, and Z be topological vector spaces and A € Z(X,Y) be
an operator satisfying the above-stated openness condition (e). Then the following
conditions are equivalent for an arbitrary operator T' € (X, Z):

(1) ker(A) C ker(T);

(2) there exists a continuous linear operator S : Y — Z such that SoA =1T.

< The implication (2) — (1) is obvious. Prove (1) — (2). It follows from (1)
that if Ay = Axs, then Txy = Txo for all 1 and zo € X. Hence, for every
y € A(X) the set T(A~1(y)) consists of the only point that will be denoted by the
symbol Spy. Thus, the equality Soy = T(A™1(y)) (y € A(X)) defines the operator
So : A(X) — Z such that Syo A =T. If V is a neighborhood of the origin in Z,
then Sy ' (V) = A(T~*(V)) is a neighborhood of the origin in A(X) by continuity
of T and the openness condition for A. Consequently, Sy € L (A(X),Z). If P is
a continuous projection in Y onto the subspace A(X), then the operator S := Syo P
is the sought one. >

5.2.4. In Proposition 5.2.3 the openness condition for A can be replaced by the
following one: the spaces X and A(X) are metrizable; moreover, A(X) is nonmeager
and complemented in Y. Indeed, if these requirements are satisfied then A is an
open mapping from X into A(X) (see 3.1.18).

Now if Y is a locally convex space and Z := R, then we can omit the require-
ment that A(X) be complemented in Y. Indeed, the functional Sy : A(X) — R
(see 2.3) can be extended as continuous linear functional S : Y — R by the Hahn-
Banach theorem.

5.2.5. Let C C X be a convex set and f : X — E° be a convex operator
continuous at a point xg € C. Then the sets epi(f) and C' x ET are in general
position.

<0 We can assume that zop = 0 and f(xg) = 0. Take arbitrary neighbor-
hoods U’ € X and V' C E about the origins and a number ¢ > 0 and put
W' .= (=¢’,e) x U x V'. Choose a number ¢ > 0 and neighborhoods U C X
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and V C E about the origins so as to satisfy the conditions:
2e<e, V—evVcV', VAET-VNET =YV,

exo+U CU', flxo+ (1/e)U) CV.
If (e,z,t) e W:=U x V x (—¢,¢) then

(z,e,t) = (ewo +z, ef(xg +x/e)T +et, e +1tT)

—(exg, ef(vo+x/e)” +e ,e+1t7).
Hence, we can see that W C H(epif) "W’ — (H(C) x ET)NW'. >

5.2.6. Let e € E be the value of a Slater weakly regular problem (C,g, f).
Then there exist 3 € LT (F,E) and A € £ (X, E) such that

inf {f(x) + 70 g(x) + M2)} = ¢ + sup{A(2)}.
€ zeC

< Consider the mapping h : X — E" acting by the formula h(z) := f(x) —e+
dp(F~)ogc(z), where go := g + 0p(C). We see that h is a convex operator and
inf {h(z) : x € X} = 0; in other words, h*(0) = 0. Apply the rule for calculating
the conjugate operator of a sum (see 4.1.5(1)). The needed condition of general
position is guaranteed by 5.2.3. By virtue of the corresponding exact formula, there
exists a continuous linear operator 7' : X — E such that

(f=e)" () + 0e(F7)oge) (—7) =0

Now make use of the exact formula for calculating the conjugate operator of a com-
position (4.1.9(3)). Now the needed condition of general position follows from the
Slater regularity. Thus, there is an operator 5 € 96g(F ™) such that

(Boge) (=) = (0e(F7) o ge) (=)
Taking this fact into account, we obtain
0=(f—e)"(7)+(Boge) () =nf{(f—e)" ()

+H(Boge) (—7) 17 € L(X,E)} = (f —e+aoge) (0).
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The inclusion § € 96y (F ™) implies that § > 0; therefore, f —e 4+ a o go <
f—e+dp(F)ogc and (f —e+ Bogc)* (0) > h*(0) = 0. Finally,

(f—e+pBog+dp(C))"(0)=0.

Since the operator f —e + (3¢ is continuous at some point of the set C', we can use
again the rule for calculating the dual to a sum grounding on 5.2.3. Furthermore,
we infer that there exists an operator A € Z (X, E) such that

(f—e+Bog)*(=\)+C*(\) =0.

Now using the definition of the conjugate operator, we immediately arrive at the
required relation. >

5.2.7. Let e € E be the value of a quasiregular problem (C, g, f). Then there
are operatorsa« € L 1(E), 3 € LT (F,E), and A\ € Z(X, F) such that ker(a) = {0}
and

ae + sup {\z} = inf {af(z)+ Bg(x) + Az}.
zeC reX

<1 Consider the convex operator h : X — E°, h(x) := (f(x) —e) Vpog(z),
where e is the value of the program (C, g, f). It is clear that

0=inf {h(z) : 2 € C} = if {h(x) +0r(C)},

or what is the same, (h + dg(C))* (0) = 0. In the same way as in 2.6, we have
h*(=X) = C*(A) for some A € Z(X, E). Now make use of the rule for calculating
the conjugate operator of the supremum of convex operators of 4.1.5 (3). The corre-
sponding exact formula guarantees existence of orthomorphisms a,a’ € Orth™ (FE)
and operators A1, A2 € Z(X, F) such that a + o/ = Ig, —A = A\ + A2, and

(ao(f—e)" (M) +(aopog)” (A2) = =r(C)" (N).
Applying exact formula 4.1.9 (3) again, we obtain
(a(f =€) (M) + (Bog)" (A2) = =C7(N),

where 8 € 9(a/ o p). Since o’ o p is an increasing sublinear operator, we have
B e LT (F FE) (see 1.4.14(6)). By 4.1.5(1) and the preceding formula, we have

(ao(f—e)+Bog)” (=A) <=C*(N).
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On the other hand,
a(f(z) —e) + Bg(x) < a(f(x) —e) + a'pog(x) < h(z)
and, according to 4.1.2 (5), we obtain
—C*(\) = h*(=X) < (a(f —€) + Bg)" (—N).
Thereby we arrive at the equality
C*(A) = —(a(f —e) + B9)" (=A).
Recalling the definition of the Young-Fenchel transform, we derive

sup {\z} = —sup {— Xz — af(z) + ae — Bg(x)}
zeC zeX

= —ae +inf {af(z) + Bg(z) + \z}.

Prove that ker(a) = {0}. Denote by the letter 7 the projection onto the
band ker(«) C E. It is clear that ma = am = 0. From the already-proved equality
we see that

ae+ A’ < af(z) + Bglx) + \r (v € X, 2’ €C).

For z = 2’ € C we have a(f(z) — e) + Bg(x) > 0. Consequently,
0 < m(af(z) — ae) + mBg(x) = nBg(z) < ma'pg(x) = n(Ip — a)pg(x) = 7pg(z).

Thus, mpg(z) > 0 for every x € C. By regularity, the assumption 7 # 0 implies
existence of 0 # 7’ < 7 and 2’ € C such that 7'pg(z’) < 0 and thereby leads to
a contradiction: n'pg(z’) = 7'(wpg(x’)) > 0. Therefore, m = 0 or ker(a) = {0}. >

5.2.8. Now we state a variant of the Lagrange principle which claims that
a finite value of a vector program is the value of the unconstrained problem for an
appropriate Lagrangian.

The Lagrange principle for the value of a vector program. Let e €
be the value of vector program (P).

(1) If program (P) is Slater weakly regular then there are operators 3 €
LT(F,E) and v € Z(Y,E) such that

e= inf {f(x) + Bg(x) + vAz — vy}
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(2) If program (P) is quasiregular then there exist operators o € Orth™(FE),
B e LT (F FE), and v € Z(Y,E) such that ker(a) = {0} and

ae = inf {af(z) + fg(z) +vAz —yy}.

< Put C :={z € X : Az = y} and apply 5.2.6. Then C*(\) # +o0o if and
only if ker(A) C ker(X). If the last condition is satisfied then C*(\) = Azg, where
xg € X and Azg = y. It remains to use 5.2.3. Arguing so, we implicitly assume
that C' # &. In the case C' = @ we should set v = 0. The arguments in the second
part are the same, except that we have to use 5.2.7 instead of 5.2.6. >

5.2.9. The Lagrange principle for e-solutions to vector programs.

A feasible point xq is an e-solution of a quasiregular vector program (P) if and
only if there are operators o € Ortht(E), f € LT(E,E), and v € Z(Y, E) such
that ker(a) = {0}, the complementary slackness condition § := ae + fg(xg) > 0 is
satisfied, and xy is a d-solution of the unconstrained problem for the Lagrangian
L(z) := af(z) + Bg(x) + vAz —yy (x € X).

< If xp is an e-solution of our program, then f(xy) < e + e. Hence, taking
5.2.8 (2) into account, we derive

af(xg) <ac+ae <ae+ L(z,a,8,7) (v X);
moreover, «, 3, and v satisfy the necessary conditions.
Adding Bg(x¢) to both sides of the inequality, we obtain
L{zo, v, 3,7) < L(z, 0, 3,7) + ae + Bg(xo)-
For x = xy we see that 6 = ae 4+ Bg(x¢) > 0. Consequently,

L(zg, o, 3,7) < igi{L(fv,a,ﬁ,v)} + 9,

i.e., g is a d-solution to the unconstrained problem L(x,«, 3,7) := L(z) — inf.
Conversely, assume that xg is a d-solution to the indicated problem, ker(a) =
{0}, and ¢ := ae + Bg(xy) > 0. Then

af(xo) + Bg(wo) < af(x) + Bg(x) +yAr —yy+4d  (z € X).

Assuming x € {A = y} and g(z) < 0, we can easily reduce the inequality to the
form

0 < a(f(z) — f(zo)) + ac + Bg(x) < aff(z) — f(zo) +¢).
Hence, the required inequality f(xo) < f(x) + € ensues, for ker(a) = {0}. >
Suppose that the order in F is defined as described in 5.1.5 and, moreover, the
functional ¢ is continuous and 0 ¢ dq. Then the following assertion is valid.
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5.2.10. The Lagrange principle for Pareto e-optimality. If a feasible
point xy is Pareto e-optimal in a Slater regular program (P), then there exist
continuous linear functionals « € E’, 3 € F’', and v € Y’ such that a > 0, 3 >
0, d := ae + Bg(xg) > 0, and xg is a d-solution to the unconstrained problem for
the Lagrangian L(z,«, 3,7).

Conversely, if 6 > 0, xq is a d-solution to the unconstrained problem

L(z,a, 3,7) — inf,
and ker(a) N E' C {e € E : q(e) = 0}, then xq is Pareto e-optimal in program (P).

< As was mentioned in 5.1.5, given a Pareto e-optimal point zy, we have
q(f(x) — f(xg) +€) > 0 for all x € X provided that g(z) < 0 and Az = Axy.
Consider the set

C:={f(x) = flzg) +e+a:z€X, glx) <0, Az = Azy, a € ET}.

It is clear that C is convex and ¢(c) > 0 for all ¢ € C. Applying the sandwich
theorem 3.2.15 to convex functions ¢ and dg(C'), we find a functional o € dq such
that ac > 0 for ¢ € C. Thereby af(xg) < af(x) + ac whenever g(xz) < 0 and
Az = Azy. In other words, z¢ is an a(e)-solution to the program

Ax = Azxg, ¢g(z) <0, oaf(x)— inf

with the scalar objective function af. Note that a > 0, since ¢ increases and a # 0,
for 0 ¢ 0q. By the Slater condition, the element 1 := —¢g(Z) with some feasible
point Z is an interior point of F* and thereby the strong order unit in F'.

Put by definition

p(u) :=inf{teR:u<tl} (u€eF).

It is easy to note that p is an increasing continuous sublinear functional; further-
more, g(x) < 0 if and only if pg(x) < 0. Taking stock of the above, we conclude
that xg is an a(e)-solution to the scalar problem

Ax =y, pg(z) <0, af(x)—inf.

This problem satisfies the conditions of Theorem 5.2.8 (2). Consequently, there
exist A, u € R and 4’ € Y’ such that A > 0, > 0, and

Ae = inf {Aaf(z) + upg(z) +~'(Ax —y)},



Convex Extremal Problems 283

where e is the value of the program. Hence,
—Xe = (Aaf + upg +7' (A —9)*(0) = Naf + g+~ (A —1y))*(0)
for some (' € O(up). Putting 5 := '/, v:=4"/\, we find
e = inf {af(z) + Ag(x) +7(Az —y)}.
Taking account of the inequality af(z¢) < e + ae, we can write down
af(wg) —ae <e<af(x)+ Byg(x) +y(Ax —y) (v € X),
or which is the same,

L($07a7577)SL(x7a7ﬁ77)+ﬁg($0)+Oé€ (.CCEX)

Taking x = z¢ in this inequality, we see that § := ae + Bg(z¢) > 0. Thereby z is
a 0-solution to the unconstrained problem for the Lagrangian.

Now assume that § := ae + Bg(xzg) > 0 and z¢ is a J-solution to the prob-
lem L(xz,«a,3,7) — inf, where 0 < a € B/, 0 < € F/,ve€Y' and 0 < e € E.
Then a(e + f(z) — f(xo)) > 0 for every feasible . Show that zero is a minimal
element of the set {f(z) — f(xo) + ¢ : g(x) <0, Ax = y}. If x is a feasible point
and ¢ := f(z) — f(xg) + ¢ <0, then ac < 0 and —c > 0. Thus, a(—c) = 0, i.e.,
—c € ker(a) N ET. By virtue of the additional assumption concerning «, we have
q(—c) = 0; therefore, Ic < 0 for all [ € dq. The arguments show that if a feasi-
ble point z satisfies f(xg) — e > f(x), then f(zo) —e < f(z), i.e., ¢ is a Pareto
g-optimum in problem (P). >

5.3. Conditions for Optimality and
Approximate Optimality

In this section, using the above-established variants of the Lagrange princi-
ple, we derive conditions for e-optimality, generalized e-optimality, and Pareto e-
optimality of vector programs. Putting ¢ = 0 in the assertions to be stated, we
obtain conditions for exact optimality. It is worth to emphasize that the case ¢ = 0
can be analysed in a somewhat different way under less restrictive constraints on
the data of the program under consideration (cf. 4.2.5). However, we will omit such
details below.
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5.3.1. Theorem. A feasible point xg is e-optimal in a Slater weakly regular
problem (P) if and only if the following system of conditions is compatible:

Be L(FE), ~eZ(Y E);

0<ei,e2€E, Bog(xy)+e>e1+ey;

0 € 0., f(20) + 0=y (B0 g) (w0) +7 0 A.

<1 Assume that the given system is compatible. Then, by Theorem 4.2.7, we
have

0€ 0eyue, (f + Bg+7A) (20),

i.e., xg is an €1 +e9-optimum in the unconstrained problem f(z)+ Bg(x)+~vA(z) —
inf. For the feasible point xy we have

fzo) < f(x) + By(x) — By(zo) + 1 + €2 — yAz — yAzg
< f(z) + Bg(z) + e < f(x) +¢;

hence, we can see that z¢ is an e-optimum in problem (P).

Now assume that z( is an e-solution of the considered program. By virtue of
the Lagrange principle 5.2.8 (1), the value e € E of the program (P) is the value of
the unconstrained problem for the Lagrangian L(z) := f(z) 4+ Bg(z) + yAz — yAxq
with appropriate Lagrange factors 8 € Z*(F, E) and v € Z(Y, E). Consequently,
f(xo) —e <e=infrex {L(z)} < L(z). This relation implies f(xg) — e < L(zg) =
f(zo) + ag(xo). Hence, the element ¢ := ¢ + Bg(x¢) is positive. Moreover,

0 < e+ L(x) - fwo) = f(x) + Bg(x) + 7Az — (F(z0) + Bg(xo) + YAzo) + 6
for all z € X and, thus,
0€0s5(f+Bog+vyoA) ().

Using the formula for e-subdifferentiation of a sum (Theorem 4.2.7), we find 0 <
€1, €3 € F such that e + &5 = § and

0 € 0., f(xo) + 0, (Bog) (o) + 7oA. >
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5.3.2. Theorem. A feasible point xy is e-optimal in a quasiregular prob-
lem (P) if and only if the following system of conditions is compatible for some
a€e X(E), e L(F,E), andy € Z(Y,E):

a=0, 820, ker(a)={0},

0<v, A€ E, v+ X< ae+ Bg(xo),

0 € dy(ao f)(x0) + (B og)(z0) +70 A

< In order to prove the theorem, we have to use the Lagrange principle 5.2.9
for e-solutions and the formula for e-subdifferentiation of a sum given in 4.2.7. >

5.3.3. If all conditions of Theorem 5.2.6 are satisfied then a feasible point x
is e-optimal for program (C, g, f) if and only if the following system of conditions
is compatible for some \,u,v € E, € LT (F,E), and v € Z(X,E):

A>0, u=>0, v>0, A+v<e+Bg(zo) + 5
sup,cc {77} < (o) + 15
0€0xf(zg) +0,(Bog)(zg) + 7.

<1 The proof can be extracted from 5.2.6 in the same way as in 5.3.1. >

5.3.4. Theorem. The set of feasible points {z?,...,2%} is a generalized e-
optimum in a Slater weakly regular vector program (P) if and only if the following
system of condition is compatible:

0<e, &2 €E, 0<ay,...,a, € LT (E);

0<61,...,.0n € L(FE), 71,...,7 € Z(Y,E);

n n
€1+€2§Zﬁk09($%)+5, Zak:IE§

> arvo f(af) = fzd) A A f(aD);
k=1

0 € a0, f(2}) + 0=y (Br 0o 9) (2}) + oA (k:=1,...,n).
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< Suppose that {z9,...,2%} is a generalized e-solution of the program (P).
Assign w:= (f(29),..., f(2%)) and assume that o € de,, p(—w), where
enplér,....ep) =€ V---Ve, ((e1,...e,) € E").

According to 2.1.5(2), there exist orthomorphisms 0 < ay, ..., a, € Orth (E) such
that
ap + -+ an =Ig,

S awo (5) = —ens(cw) = F(a) A+ A F(2D).
k=1

afer,...,en) = Zakek ((e1,...,en) € E™).
k=1

Define the operators ¢ : X™ — E', ¢ : X" — (F™), and A : X" — Y™ by the
formulas

o(x1,. .., xn) = Zak o f(zk),
k=1

b ra) = (@), glzn)),
Mzxy,.ooyxn) = (Axy, ..., Azy).

It is clear that ¢ and v are convex operators continuous at some point (xg, ..., Zg)
such that Azg = y and A is a continuous linear operator satisfying the openness
condition. Further, since the sets (epi(g) N ({A =y} x E))™ and — X" x (ET)" are
in general position; therefore, such are the sets epi(¢)) N ({\ = v} x E™) and — X" X
(ET)™ that coincide with them up to a rearrangement of coordinates. Consequently,
the program

A =wv, P(u) <0, @(u)— inf

0 0 0

is Slater weakly regular and the vector u° = (xl, e ,:L’n) is one of its e-solutions.

By Theorem 5.3.1, there are operators f € Z1T(F" E) and v € Z(Y",E) and
elements 1,9 € E such that

£1 >0, e2>0, Bop(u’)+e>e5 +e,

0 € 0, 0(u®) 4+ 0., (B oY) (u®) + o A
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It is clear that 3 and 7 are determined by the collections fi,...,0, € LT (F,E)
and y1,...,m € Z(Y,E) : |

B(x1,...,xn) = Zﬁk(xn), VX1, .o xp) = Z'yk(xk);
k=1 k=1

therefore, the preceding relations can be written as

n
e1+e <Y Brog(af) +e,
k=1

0 € apde, f(2]) + 0=, (Brog)(2}) +yoA (k:=1,...,n).
We leave justification of the converse assertion an exercise for the reader. >

5.3.5. Theorem. If a feasible point x( is Pareto c-optimal for a Slater regular
program (P) then there exist continuous linear functionals « € E’, 3 € F', and
~v € Y' and numbers ;1,65 € R such that the following system of conditions is
compatible:

a>0, >0, ¢1 >0, g >0;

e1 +e3 < e+ [og(x);
0 € 0., (ao f) (o) + -, (B g) (o) + 70 A.

Conversely, if these conditions are satisfied for some feasible point xy and
ker(a) N ET C {q = 0}, then xy provides a Pareto e-optimum in program (P).

<1 The assertion of the theorem ensues readily from the Lagrange principle for
approximate Pareto optimality (see 5.2.10) with the help of the rules for subdiffer-
entiation of a sum 4.2.7. >

5.3.6. Closing the section, we consider one more simple application of subd-
ifferential calculus to deriving a criterion for e-optimality in a multistage dynamic
problem. Let Xy, ..., X,, be topological vector spaces and G, be a nonempty con-
vex correspondence from Xj_; into Xi, k := 1,...,n. The collection G1,...,G,
determines the dynamic family of processes (G,;) k<i<n’ where G}, is the corre-
spondence from X} into X; defined by the equalities

GkJ =Gpy10---0Gp if k+1<];
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Gk7k+1 = Gk+1 (k) = 0,1,...,n— 1) ]

It is obvious that G0 Gy = G for all k <l <m < n.

A path or trajectory of the considered family of processes is defined to be an
ordered collection of elements (zg, ..., x,) such that x; € Gy (x) forall k <1 < n.
Moreover, we say that xq is the beginning of the path and x,, is its ending.

Let E be a topological K-space. Fix convex operators f : X — E° (k :=
0,1,...,n) and convex sets Dy C Xy and Dy C Xy. Given a collection r :=

(zg,...,Tpn), put
N
= fulww).
k=1

A path is called feasible if its beginning belongs to Dy and the ending, to Dy. A
path 10 := (29,...,2%) is called e-optimal if 2 € Do, 2% € Dy, and f(z°) <
f(z) + € for every feasible path r. A dynamic extremal problem consists in finding
an e-optimal (or optimal in some other sense) path of the dynamical family under
consideration.

Introduce the sets

N
Co=Dox X; Cy:=Gyx [] Xu;

k=2
N N-—-2
CQZZXOXG2XHX]€;...,CNZ:HXkXGN;
k=3 k=0
N-—1
Cni1:= ] Xk x Dy, X := HXk
k=1 k=0

Let the operator f; : X — E' be defined by the formula
fk(zc):fk(xk) (x = (ZCO,...,.QZN), k= 0,...,N).
5.3.7. Theorem. Suppose that convex sets

Cox E*,...,Cny1 x BT, epi(fo),...,epi(fn)

are in general position in the space X x E. A feasible path (3, ...,2%) is e-optimal

if and only if the following system of conditions is compatible:

0<9, o, e € E; Ozkég(Xk,E) (k :IO,...,N);
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(ak—laak) € (95ka (332_1,372) - {O} X 8€kfk (:172) (k = 1? .- 7N)7

—ag € O50Do(x0) + 00 fo(x0); an € OsDn(zn).

< Obviously, an e-optimal path u := (z,...,2%) is also an e-solution of the
program
velCoN---NCNy1, f(v)— inf;
consequently,

N N+1
0€ 0. (Z fet > 5E(ck)> (u).

k=0 k=0
By the assumption of general position, we can apply Theorem 4.2.7 on sub-
differentiation of a sum. Hence, there are 0 < ej,0, € F (k:=0,...,N), 0 <0 :=
dn+1 € E, and linear operators @, %, € £ (X, E) for which the following relations

hold:
N+1

N

Zek + Z 0 = €,

k=0 k=0
o, € &;ka(u) (k =0,1,... ,N),
By €., fitu)y (1:=0,1,...,N),

N+1 N

0= Zﬂk-i-zgﬁl.
k=0 k

=0
It is easy to see that the operators 27, and Z can be written as (% := % +--- +
%N) .

Ay = (g, 0,0,...,0,0,0),

'Qfl = (a07al1707"'707070)7
% = (07_0517a,27"'707070)7

dN—l — (anaov SRR _aN—2705§V—1>0)7
JZ%N = (0,0,0, c. ,O, —aN_l,a§V),
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dN—l—l - (050707"'70707 _aN)v

B = (—Bo, b1, B2, .., Bn=2,Bn-1,8n),

where ay, o) € L (X, E) and —f; € O, fi(2)) (I :=1,...,N). Hence, we derive
ap, = ar — B (k=1,...,N). Afterwards, owing to the differential inclusions for
the operators 7, for k:=1,..., N we can write down

(ak—1,03) = (1,0 — Br) = (ak—1, ) + (0, —B) € 05,G;. (20 _, 2})

and
(ak_l,ak) € 85ka (932_1,:1:2) — {0} X agkfk (1?2)

Furthermore, for £k = 0 and £ = N + 1 we obtain the relations
-y = a6 — Bo € 05, Do (:Ug) + Oc, fo (.rg), ay € O5y+1Dn (a:?\,) >

5.3.8. The dynamical extremal problem considered above is called terminal if
the objective function depends only on the terminal state:

fx) = fn(zy) (2 := (zo,...,zNn) € X).

We assume that f is a convex operator from Xy into E.
If (zg,...,zn) is an e-optimal path in a terminal problem then zy is an
e-solution of the extremal problem

re(C .= C()’N(DO) N Dy, fN($) — inf .

It is a consequence of the fact that there obviously exists a path with beginning
a € Dy and ending b € C. On the other hand, if z is an e-solution of the ex-
tremal problem then z € Gy n(xg) for some xzy € Dy and the path joining xg
and 7 is c-optimal. At the same time it is clear that we are interested in global
characterization of an optimal path rather than of its terminal state only. This is
the difference between the problem under consideration and any program of the
form z € C, f(z) — inf.

A sequence of linear operators oy € L (Xg, E) (k:=0,...,N) is called an
e-characteristic of a path (xq,...,xN) if the following relations hold for some 0 <
€1,...,6N € E:

E1+---+ten=¢g,
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opr — oy < apTp — qx; + gl + 0+ €,
((z,y) € Gry, 0 <k <I<N).

5.3.9. Theorem. Suppose that convex sets Cy x ET,...,Cni1 X Et and

kN:_Ol X, x epi(f) are in general position. Then a feasible path (xzq,...,xN) Is €-

optimal if and only if for some 0 < § € E there exists a d-characteristic (aq, ..., aN)
of the path such that the following conditions are satisfied:

vp€ET, vp+d=¢ ag(rg) < ienlg {ao(@)} + s
z€ Dy

ay € O, f(zn) + OnDn(zN)-

<1 The subdifferential inclusions of 5.3.7 can be rewritten as
(ag—1,01) € 05,G(Th—1,2k) + Ozp_y fro—1(xk—1) x {0} (k:=0,1,...,N —1);

—Q S 850 DO (33‘0),

an € aaNfN(xN) + 65DN(93N).

Hence, the claim immediately follows. >

5.4. Conditions for Infinitesimnal Optimality

In this section we analyze infinitesimal solutions to convex vector problems
(see Section 5.1). The necessary prerequisite is in Section 4.6.

5.4.1. A standard unconstrained program f(x) — inf has an infinitesimal solu-
tion if and only if, first, f(X) is bounded below and, second, there exists a standard
generalized solution (z.).ce of the program under consideration, i.e., x. € dom (f)
and f(z:) < e+c¢ for alle € &, where e := inf f(X) is the value of the program.

< By virtue of the idealization principle 4.6.1 (4), transfer principle 4.6.1(3),
and 4.6.3, we derive

(Fzg € X)0 € Df(x) « (3r € X) (Ve e &)0 € - f(xg)

e (VG € &) (Fr € X) (Ve € £)0 € 0. f(x)
o (Vlee &) Bz € X)0 € 0. f(x.)
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= (Vee&)(Fre X) (Ve e X) f(x:) < f(x)+e. >

5.4.2. Consider a regular convex program
g(x) <0, f(xr) —inf.

Thus, g,f : X — E° (for simplicity dom (f) = dom (g) = X), for every z € X
either g(z) < 0 or g(x) > 0, and the element g(z) with some z € X is an order unit
in E.

5.4.3. In standard entourage, a feasible interior point xq is an infinitesimal
solution to the regular program under consideration if and only if the following
system of conditions is compatible:

o, €°(0,Ig], a+ B =Ig, ker(a) = {0};

Bog(ze) =0, 0 D(ao f) (o) + D(G o g) (o).

< « In case of compatibility of the system for a feasible x and some infinites-
imals €; and €2 we have

af(zo) < af(x) + Bg(x) — Bg(xo) +e1 + 62 < af(x) +¢

for every standard € € &. In particular, a(f(z¢) — f(x)) < aec for € € &, since
« is a standard mapping. By virtue of the condition ker (o) = {0} and general
properties of multiplicators, we see that g is an infinitesimal solution.
— Let
e:=inf {f(z): 2 € X, g(x) <0}

be the value of the program under consideration. By hypothesis and the transfer
principle, e is a standard element. Hence, employing the transfer principle again, by
the vector minimax theorem 4.1.14, we find standard multiplicators «, 5 €° [0, Ig]
such that

a+p=Ig,

0= inf {a(f(2) —€) + By(x)}.

reX

Arguing in a standard way, we check that ker (o) = {0}. Moreover, since xq is an
infinitesimally optimal solution; therefore, ¢ = f(z¢) — e for some infinitesimal &.
Consequently, the following estimate holds for every x € X:

—ae < af(x) — af(zo) + fy().
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In particular, 0 > Bg(xg) > —ae > —¢, i.e., Bg(xy) =~ 0 and

0 € DaetBg(zo)(af + B9) (20) C D(af + Bg) (x0),

for ae + Bg(zo) =~ 0. >

5.4.4. Consider a Slater regular program
Av=AZ, g(2) <0, f(z)— inf;

ie., first, A € L(X,X) is a linear operator with values in some vector space X,
the mappings f : X — E and g : X — F" are convex operators (for the sake
of convenience we assume dom(f) = dom(g) = X); second, F' is an Archimedean
ordered vector space, E is a standard K-space of bounded elements; and, at last,
the element ¢(Z) with some feasible point Z is a strong order unit in F.

5.4.5. Criterion for infinitesimal optimality. A feasible point xo is an
infinitesimal solution of a Slater regular program if and only if the following system
of conditions is compatible:

5EL+(F7E)7 /YGL(va)7 fyg(x())%oa

0 € Df(zo) + D(B o g)(zo) +v0A.

<1 «+— In case of compatibility of the system, for every feasible point x and some
infinitesimals €; and €5, we have

f(zo) < f(z) + &1+ Bg(x) — Bg(zo) + g2 — yAx + yAzg
< flx) +e1+e2—Bg(ro) < f(x) +¢€

for every standard € € &.

— If x( is an infinitesimal solution, then it is also an e-solution for an ap-
propriate infinitesimal €. It remains to appeal to the corresponding criterion for
e-optimality. >

5.4.6. A feasible point zg is called Pareto infinitesimally optimal in pro-
gram 5.4.4 if zy is Pareto e-optimal for some infinitesimal € (with respect to the
strong order unit 1g of the space F), i.e., if f(x) — f(zg) < —elg for a feasible x,
then f(x) — f(xg) = elg for € € p(Ry).



294 Chapter 5

5.4.7. Suppose that a point xo is Pareto infinitesimally optimal in a Slater
regular program. Then the following system of conditions is compatible for some
linear functionals «, (3, and v on the spaces E, F', and X respectively:

o > 07 ﬁ Z 07 ﬂg(xO) ~ O,

0 € D(ao f)(zo) + D(Bog)(xo) +7 0 A.

If, in turn, the above relations are valid for some feasible point xg, a(lg) = 1
and ker (o) N E* = {0}, then xq is a Pareto infinitesimally optimal solution to the

program under consideration.

< The first part of the claim ensues from the usual conditions of Pareto
g-optimality with the above-mentioned properties of infinitesimals taken into ac-
count. Now, if the hypothesis of the second part of the claim is valid then, appealing
to the definitions, for every feasible x € X we derive

0

IN

(f(z) = f(z0)) + Bg(x) — Bg(zo) + €1 + &2
(f(x) = f(®o)) + €1 + €2 — Bg(wo)

(0%
(0%

IA

for appropriate infinitesimals €1 and e5. Put € := g1 + 3 — Bg(xp). It is clear that
e~ 0and ¢ > 0. Now if f(x) — f(zg) < —elp for a feasible z, then we obtain
the equality a(f(z9) — f(z)) = €. In other words, a(f(Z) — f(x) —elg) = 0 and
f(Z) — f(z) = e1g. The latter just means that Z is a Pareto e-optimal solution. >

5.4.8. Following the above pattern, one can obtain tests of infinitesimal so-
lutions for the other basic forms of convex programming problems; for instance,
one can derive nonstandard analogs of the characteristic theorem for naturally-
defined infinitesimally optimal paths in multistage terminal dynamic problems (see

5.3.6-5.3.9).

5.5. Existence of Generalized Solutions

Here we introduce the concept of generalized solution to a vector program
which was mentioned in 5.1.7. We establish a vector-valued variant of Ekeland’s
theorem; afterwards we give some its applications to studying generalized solutions
and e-subdifferentials.

]
]
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5.5.1. In this subsection () is assumed to be an extremally disconnected com-
pact set and E, the universally complete (extended) K-space C(Q), i.e., the space
of continuous functions from @ into R taking the values 0o only on meager sets.
For simplicity we assume that the compact set ) satisfies the following regularity
condition: the intersection of any countable set of dense open subsets of () con-
tains some dense open set. Throughout this section X is a Banach space. Denote
by the symbol C(Q, X) the set of all continuous mappings z : dom (z) — X,
where dom(z) is a certain dense open subset in @) (particularly, for every z). In-
troduce the addition operation in C(Q,X) according to the following rule: if
dom (1) Ndom (22) = Qo then dom (21 + 22) = Qo and (21 + 22) (t) = 21(t) + 22(t)
for all t € Q. Moreover, put (Az) (t) = - z(t) (¢t € dom(z)), where X is a num-
ber. The mappings 21,22 € Coo(Q, X) are said to be equivalent if they coincide
on dom (z1) N dom (23). At last, denote by E(X) the quotient set of Co(Q, X)
by the above-indicated equivalence relation. The usual translation of operations
from Co (Q, X) makes E(X) into a vector space. For every u € C(Q, X) the func-
tion ¢ — |lu(t)|| (t € dom(w)) is continuous and determines a unique element of the
space E := Cs(Q) which is one and the same for equivalent v and v € Coo (@, X).
Now given z € E(X), define the element |z]| € E according to the rule

2] (t) = [[u(?)|| (u € 2z, t € dom (u)).

It is easy to check the following properties of the mapping | - | : E(X) — E:

(1) [zl = 0; |2l =0 < 2 = 0;

(2) 121 + 22| < |21] + |22l;

(3) A2l = |- Iz,

Henceforth, we shall take liberty of identifying equivalence classes z € E(X)
with their representatives u € z. If z € E(X) and 7 € Pr(F), then we denote by
the symbol 7z the vector-function from dom (z) into X such that (7z) (t) = z(¢)
for t € Qr Ndom (z) and 7wz(t) = 0 for ¢t € dom (z) \Qr, where Q is a clopen
subset of ) corresponding to the projection 7. Note that in this case |7z| = 7|z|.
We identify each element = € X with the constant mapping ¢ — z (¢t € Q) and
suppose that X C E(X). Now if (x¢) is a family in X and (7¢) is a partition of
unity in Pr(E), then > mexe is a mapping from E(X) taking the value z¢ on the
set Qr,.

5.5.2. Recall (see 4.3.4) that the set of all o-bounded operators from X into E
is denoted by the symbol %, (X, E). In the case of a Banach space X the inclu-
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sion T' € % (X, E) means that the set {|Tz| : ||z|| < 1} is order bounded in E
(see 4.3.4(c)). Put by definition

1T :=sup{|Tx|:z € X, ||z|| <1}.

It is clear that the mapping |-| : % (X, E) — E satisfies the above-listed
properties 5.6.1 (1)—(3) too.

5.5.3. Theorem. The following assertions are valid:

(1) for arbitrary 0 < € € R and z € E(X) there exist a family (x¢) in X and
a partition of unity (m¢) in B(F) such that |z — > mexe| < €1;

(2) for every family (z¢) in E/(X) and for an arbitrary partition of unity (m¢)
in P(E) there is a unique element z € E(X) such that m¢z = meze for all &;

(3) the space (E(X), | -|) is r-complete, i.e., for every sequence (z,) in E(X),
the relation r-limy, m— oo |2n — #2m| = 0 implies existence of z € E(X) such that

r-limy, o0 |2 — 20| = 0.

< Take an arbitrary number € > 0 and an element z € E(X). Since dom(z) is
an dense open subset of @); therefore, there exists a partition of unity (Q¢) in B(Q)
such that Q)¢ C dom (z) for all £. By continuity of z, the set 2(Qy¢) is compact in X;
consequently, there exists a finite e-net {z¢1,...,T¢ ne)} C 2(Qe) for it. It is easy
to construct clopen subsets Q¢ 1, .., Q¢ ne) € B(Q) such that Q¢ x N Q¢ = @ for
k#land x¢ 1 € 2(Qex) for all 1 <k <n(§). Put

n(§)
2575 = Z XQS,kx£7k

k=1

and define z. by the condition that z. (t) = 2. ¢ (t) for t € QQ¢. Then we have
12 () = 2Ol = l2(t) = ze e = 12 (#) —zerl <e

for t € Q¢ . Hence,
|z — 2| < el.

(2) If (2¢) and (m¢) satisfy the above-stated conditions, then the element z €
E(X) with the needed properties can be determined by the formulas

dom(z) := U {Qel; 2(t) :=2¢(t) (t € Qe),



Convex Extremal Problems 297

where Q)¢ is the clopen set in () corresponding to the projection .

(3) Assume that for a sequence (z,) in F (X) there exists e € Et and a nu-
merical sequence (\,) such that |z, — zn| < Age for n,m > k. Let (Q¢)eez be
a partition of unity in B(Q) such that Q)¢ C dom (e) for £ € =. If m¢ is a projection
in E of the form m¢a = xq, - a (a € E) then

17e2n (1) = mezm (B[] < Awe () < Axllelloiqe)

for m,n > k and t € Q.

Hence, we can see that the sequence (m¢z,)nen is fundamental in the Banach
space C (Q¢, X) of all continuous functions from Q¢ into X. Consequently, there
is a continuous function z¢ : Q¢ — X such that

7ezn(t) — ze (0] < Ake(t) (n >k, t € Q).

We will assume that z¢ is given on the whole () and equals zero on the complement
to Qg.

Now define the element z € E (X) so that m¢ |z — z¢| = 0 for all £ € Z. This
element exists according to the already-proven condition (2). Then for n > k we
have

e lzn — 2| = |7r§zn — 7T52| < Iﬂgzn - 7r525| + |7T§Z§ - 7T§Z| < \pe.

Summing over &, we obtain |z, — z| < A\ge for n > k, i.e., |z, — z| r-converges
to zero. >

5.5.4. Throughout this subsection we denote by the symbol E the set of all
continuous functions from @Q into R = R U {#oc}. Introduce in E the partial
operations of sum and multiplication by scalars by putting (u + v) (t) = u(t) + v(¢)
and (Au)(t) = XA -wu(t) (t € Qo) in the case when the right-hand sides of the
relations make sense for every t in some nonmeager set Qo C Q. The order in E
is defined pointwise, i.e., u < v means that u(t) < v(t) for all t € Q. It is clear
that £ C E, moreover, the order and the operations in F are induced from E.
Every projection 7 € Pr(E) is extended onto E so that for v € E the function 7v
coincides with v on @, and vanishes on @ \ Q.

5.5.5. Lower semicontinuity is introduced in the same way as in 4.3.3. Taking
account of the particularity of the situation under study, we can give the following
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definition. Take a mapping f : X — E and a point o € X. Denote by 7 the
projection in E for which 7o f(zo) = 0o and 7% f(zo) € E. Say that f is lower
semicontinuous at the point xq if for every number ¢ > 0 there exists a countable
partition (m,)nen of the projection 7% such that

Tf (@) 2 mof(20) — €1, TLf(2) > (1/e)mi1

foralln € Nand z € X, ||l — zo|| < 1/n.
A mapping f : X — FE is lower semicontinuous at a point zo € X if and only if

flxo) = sgg inf {f(z):z€ X, ||z — x| <1/n}.

5.5.6. Theorem. For every lower semicontinuous mapping f : X — E there
is a unique mapping f : E(X) — E satisfying the conditions

(1) for arbitrary = € Pr(E) and u, v € E(X) the equality mu = mv implies
wf(u) =7 f(v);

(2) f is lower semicontinuous in the following sense:

(Vu € E(X)) f(u) = Slllop inf {f(v) : v € B(X), |u—v] <el};

(3) f(z) = f(z) for all x € X.

Moreover, f is convex (sublinear, or linear) if and only if f is a convex (sub-
linear, or linear) mapping.

< Denote by Ep(X) the set of all elements z € E(X) of the form z =
> ¢ex TeTe, where (m¢) is a partition of unity in Pr(E) and (z¢) C X. For ev-

ery such z we set

f(z) =) mef(we).

E€E

Further, for an arbitrary z € E(X) we set by definition

f(z) = sup inf {f(z') 2 € BEy(X), |2 — 7| < l1}
neN n

Check validity of conditions (1)—(3). Let

U= Zﬂ'gﬂvg, v = Zﬂ-&y@
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and m € Pr(F). If mu = 7v, then 7o mexe = m o meye; hence, x¢ = ye whenever
mome # 0. Hence, we derive

Z momef(ze) = Z momef(ye) = Tf(v).

ToTme#£0 mome #0

For arbitrary u and v € E(X) validity of the desired relation follows from the fact
that 7u = mv implies

7f(u) = sup inf {Wf(u') v’ € Ey(X), |u—u/| < 11}

neN n
. z 1
:supmf{f |u—u|< 17ru—7rv}
neN n
1 -
= sup inf{ fv )i|o =] < =1,0 GEO(X)}:ﬂf(v).
neN n

If zo € E(X), then, by the definition of f, we have

f(20) = sup in {f(z) 2 € Bo(X), |2 = 2l < %1}

neN
1
=sup inf  sup inf {f( ):u € Ey(X), |u—z|§—1}

neN |z— z0|< 1 meN m

7 1 1
> sup inf {f(u) cu € Fy(X), lu—2] < =15 |z — 2] < —1}
n n

n,meN

> sup inf {f(u):ueEo(X), lu — 2] < <%+l> 1}

m,neN m

= s;qginf {f(u) :u € Ey(X), Ju— 2| <el1} = f(z).

Consequently, f is lower semicontinuous at the point zo. Finally, property (3)
immediately follows from the definition of f. We see from (3) that if f is a convex
operator, then f is a convex operator too. Conversely, assume that f is a convex
mapping. Then the following relations hold for u = ) mexe, v = > meye, and
0< A<t

FOw+ (1= 2) = J (3 melrwe + (1= Nye) )
= mef(Awe + (1 - Nye)

<> mAf(me) + > me(L— A f(ye)
= A (u) + (1= X f(v).
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At last, we have

—_

f(Au— (1 — A)v) = supinf {f(z) e = Au— (1= M| < 51}

neN

—

< itéginf {f()\u' + (1 =M0): Ju—d| < %1, |u — | < ﬁl}

< sup inf {)\f(u’) + 1=\ f): |u— | < 11, v — '] < 11}
n n

neN
<A@+ (1= Nf(v) (50,0 € Eo(X))
for arbitrary u,v € E(X). This proves convexity of the operator f.o>

5.5.7. An operator T' € £,(X, E) belongs to the subdifferential 0. f(x) if and
only if T € 0. f(x).

QI T €. f(x) and z:= ) mexe € Ep(X), then for every £ we have
nelxe — meTw < mef(xe) — mef (z) + &.
Summing this inequality over &, we obtain
Tz—Tx < f(z) — f(x) +e.
Now the following relations hold for an arbitrary u € E(X):

Tu— Tz = liminf (Tu — T2z) < liminf (f(2) — f = _f .
u—Tx Zé?l01§()( u w)_zé?lol&g()(f@) f(@) +e=fu) - flx)+e

Hence, T € d.f(z). The converse assertion is trivial. >

5.5.8. The above-proved assertion suggests the following definition. An oper-
ator T' € Zy(X, E) is called an e-subgradient of a convez operator f : X — E° at
a point z € B(X) if T € 8.f(z). Denote by 8. f(z) the set of all e-subgradients of f
at a point z:

O.f(2):={T € L(X,E):T e agf(z)N}

={T e %(X,E): Ve e X)Tz—Tzx > f(z) — f(z) —e}.

As usual, 0f(z) := 0y f(2).
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Let f: X — E be a lower semicontinuous mapping. An element z € F(X) is
called a generalized e-solution of the unconstrained problem f(z) — inf if f(z) <
inf,ex f(x)+e. As we can see, 2 is a generalized e-solution if and only if 0 € 0. f(2).
The following result claims that near to every e-solution there exists a general-
ized e-solution that yields an ideal optimum to a perturbed objective function.
In the case £ = R this fact is well-known in literature as the Ekeland variational
principle (see [96]).

5.5.9. Theorem. Let f be a lower semicontinuous mapping from X into E".
Assume that f(xg) < inf{f(z) :x € X} +¢ for some 0 < e € E and xy € X. Then
for every invertible 0 < \ € E there exists z) € E(X) such that

f(za) < f(zo),  |2a — 20l < A,

f(za) =inf {f(x)+ X le|zn — 2] : 2 € X}.

<1 Let 7 be the projection onto the band {e}? and assume that the desired
assertion is already proved for the mapping 7f; i.e., there is z) € E(X) such that
Tf(24) < 7f(xo), 7 |24 — @o] < A, and 7f(24) coincides with the infimum of the
values 7f(z) + Aler |2 — z| for # € X. Then the element 7z} + 7z, satisfies
all necessary conditions, since 7¢f(xg) = inf{n?f(x) : * € X}. Thus, we can
henceforth assume without loss of generality that € is an order unit in F. Define
a sequence (u,) in the space F(X) by induction. We start with uy := z¢ and
assume that the term w,, is already defined. If

f(Z) > f(un) - >\_15 Iun - ZI
for all z € E(X), then we put uy11 := u,. Otherwise, we have
Tf(2) < 7f(up) — TN e Jup, — 2]

for some element z € E(X) and a nonzero projection m € Br(F). By 5.5.6 (1), the
element v := 7wz + w%u,, satisfies the relations

hence,
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Denote the set of all v € E(X) satisfying the last inequality by V,,. Assign

1, - ~ 1
e:= §(f(un) —inf{f(v) :v e V,}) + Q—nl.
There exists a partition of unity (7¢) in Br(E) and a family (ve¢) in V,, such that
e f(ve) <inf f(V,,) +e,

since € > (1/2)"1. If upyq := > Teve, then me f(un 1) = me f(ve); therefore,

flupyr) <inf f(V,) +e
and
f(un-i-l) < f(un) — A7 le Iun—l—l - Unl .

In particular, u,41 € V,,. Note that

Ale [unir — un| < Ale [Uni1 — unl + -+ Ale |tntr — Ungr—1l

Flun) = Flunsr) + - 4 Flungr-1) = f(tnir)
f(un) - f(un+k)-

IA

Il

The sequence f (un) decreases and is bounded below; therefore,

o- lim (f(un) = f(untr)) = 0.

n,k— oo

But then we have also o-lim,, ko0 |un+r — u| = 0. By virtue of o-completeness of
the space F(X), there exists an element z) € F(X) for which o-lim,, o |u, — 2a] =
0. By lower semicontinuity of the mapping f, we have

f(zx) Ssup inf f(uy) = o- lim  f(up).

n—oo

Further, we put n = 0 and pass to the o-limit as £ — oo in the inequality
Ale [un — untrl < f(un) - Jg(un-&-k)
to obtain

M lelxg — 20l < flag) — i%f fun) < f(xo) —inf{f(v) :v € B(X)} +¢.
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Now invertibility of the element ¢ yields |zx — 9] < A. Given x € X, we set

T, = inf {7 € Pr(E) : 7z = 182, }.

d

Observe that x # 2z only in the case when 7, # 0. Moreover, 7%z = 79z\. Show
that

7f(zn) <7f(z) + A e lzn — 2

for all x # 2z, and 0 < 7w < m,. If it is not true, then we have
mf(z) — A e |on — 2| > 7f(2)

for suitable z) # x € X and 0 < 7w < m,. But then it is easily seen that f(w) <
f(zx) — eXx~1|zx — w] for the element w := 7wz 4+ n%zy. Since f(z\) < f(un) —
A le)zn — uy| for all n € N, we have

Fw) < Flun) = A e(loa — unl + lw — 2al) < flun) — A e Juy — w].

Consequently, w € V,, for all n € N. On the other hand, we chose u,41 so as to
have

2 (1) — Flun) < inf F(Va) + i1 < () + 1.

Passing to the r-limit as n — oo and taking account of lower semicontinuity of the
mapping f, we obtain f(z,\) < o-lim f(un) < f(w) Appealing to the definition
of w, we arrive at a contradiction:

F(z2) < Fw) < f(z2) = A e lza — 2l < f(z0).
Thus, for every z € X we can write down

f(22) = maf(22) + 70 (20)
< Mo f(x) + A le |2y — 2
+71df(x) < flx)+ X telan —2].

Thereby, f(z)) is the greatest lower bound of the range of the mapping f(z) +
Alelzy — 2] (z € X). >
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5.5.10. (1) In the conditions of the theorem, a somewhat stronger assertion
holds. Namely:
There exists z € E(X) such that the mapping z — f(z)+A ¢ |2\ — 2| attains
its least value on the whole E(X) at the point z).
Indeed, if z := ) mexe, then
e f(20) < mef(we) + A e Jon — e
for all £ and summation over £ leads to the inequality

F(2) < f(2) + A7 e lon — 2.

In case of an arbitrary z € E(X) we pass to the limit and make use of lower

semicontinuity of the operator f.
(2) We see from the proof of the theorem that z) possesses the following extra
property. The following inequality holds for all z € E(X) and 0 < 7 < 7,, where

T = sup {p € Pr(E) : plzx = p’z}:
mf(zy) <mf(2) + X telzn — 2]

If 2z = 2 € X, then the assertion is contained in the proof of the theorem. If
z = ) mexe, then 7, o mye < mye for every &; hence, for 0 < p < 7, we have
pe = pO Ty, < Ty and

pemf(22) < pef(xe) + ped~ e |2n — a¢|.

Summation over ¢ yields

pf(20) < pf(2) + A "e|za — 2]

In case of an arbitrary z € E(X) we have to observe that there exist a partition
of unity (m¢) and a number § > 0 such that for all v € Ey(X) the inequality
|u — 2] <61 implies 7y, = mr, . for all §.

5.5.11. Theorem. Suppose that a mapping f : X — E" is lower semicontin-
uous and bounded below, and f # +oo. Then for every 0 < € € E there exists
ze € E(X) such that

mef(ze) <inf{m.f(z): 2z € X} +¢,

T f(ze) = inf {m.f(z) + € |zn — 2| : z € X},

where . is the projection onto the band {e}?.
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<1 Without loss of generality we can assume that 7. = Ig, i.e., € is an order
unit in £. Then there is a partition of unity (7¢) in Pr(E) and a family (z¢) in X
such that 7 f(z¢) <infyex {f(x)} + ¢ (see 5.1.7).

By Theorem 5.5.9 (with A := 1), for every x¢ there exists an element z¢ € E(X)
which satisfies the relations

7T§f~(Z§) S Fgf(a?g), 7T§ |Z§ — Igl S 1,
e f(2¢) = inf {me f(x) + eme |ze — z|; = € X}.

Assign z. 1= ) meze and sum the so-obtained relations over £. Since mez. = meze,
we have ¢ f(2¢) = me f(2€) (see 5.6.6 (1)). Hence, f(z.) <inf{f(z):z € X} +¢
and

f(ze) =inf {f(x) +elze — x| : x € X},
which was required. >

5.5.12. Theorem. Let f : X — E° be a lower semicontinuous convex oper-
ator. Suppose that T' € 0. f(xg) for some zg € X,0<ec € E, and T € % (X, E).
Then for every invertible 0 < A € E there exists zy € E(X) and Sy € £ (X, E)
such that

[2x —zol <A, ISX =TI <A, Sx€09f(2n).

< Put g := f — T and note that if T € 0. f(zo) then 0 € J.g(x¢), i.e.,
9(zo) < inf {g(z)} +e.

The mapping g satisfies all conditions of the theorem; therefore, for an invertible A €
E there exists an element z) € E(X) such that

9(za) < g(mo),  lan — @ol < A,
G(zy) = inf {g(z) + X telzn — 2] s 2 € X}.
The latter relation is equivalent to the inclusion
0€d(g—A"telaa—(O)]) ().
By the formula for subdifferentiation of a sum, there exists an operator

The d(Atelan = (O (22) = A7 ed(|n = ())) (20)
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such that —T € 0g(zx). Moreover, it is easy to see that

(|za — O)]) (20) ={T € L(X,E) : (Vo € X)Tx < |z}
={T € H(X,E):|T| <1}

consequently, |T\] < A7'e. Now we observe that continuity of the operator T
implies § = f—f; therefore, —T\ € 0f(zx) =T or T —T) € 0f(zx). It is clear that
Sy :=T —T) gives what was required. >

We say that a mapping f : X — E' is Gateauz differentiable at a point z €
E(X) if f(2) € E and there exists an operator T € .Z(X, E) such that

Th — olim f(z+1th) - f(2)
10 t

for all h € X. In this case we shall write f/(z) :=T.

5.5.13. Theorem. Let f : X — E° be a lower semicontinuous mapping
bounded below. Suppose that f(xo) <inf{f(x):x € X} +¢ forsome() <ec € E
and o € X. If the mapping f is Gateaux differentiable at every point of the
set {z € E(X) : |z — x| < A} with some 0 < XA € E, then there exists an ele-
ment zy € E(X) such that

|z — 23l <A, f(z) < flzo), |F )] <A e

<1 The mapping f satisfies the conditions of Theorem 5.5.9; therefore, there
is zy for which |zx — zo] < X, f(2) < f(x0), and

flu) = f(zn) = =ATelzn —ul (u € B(X)).
Put u := z) + th in this relation. Then
t(f(za +th) — f(z2) = =\ e |All.

Passing to the limit as ¢ — 0, we obtain f’(zx)h > —A~1g||h|, or replacing h by —h,
f'(zx)h < X7e||h|. Hence, |f/(zx)] < A'e. >

5.6. Comments

The bibliography on the theory of extremal problems is immense. We only list

some monographs in which convex programming is presented: [4, 9, 96, 100, 121,
153, 165, 175, 256, 309, 333, 349, 365].
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5.6.1. Multiple objective optimization stems from economics and its develop-
ment is primarily connected with V. Pareto. An exhaustive survey of the subject
from 1776 to 1960 is given in W. Stadler [377]. In the fifties vector optimization en-
tered in general mathematical programming; thereby a new stage of its development
began.

Vector programs with attainable ideal solutions in the smooth case were con-

sidered by K. Ritter [345]; there are many practical examples of problems “with

beak” (i.e., those in which the ideal is attainable), see comments in [240].

The further events in the field of multiple criteria optimization are reflected
in [1, 127, 220]. In this chapter we have presented some methods for analyzing vector
programs which are based on subdifferential calculus. The concepts of generalized
solution (5.1.4) and infinitesimal solution (5.1.6) were introduced by S. S. Kutate-
ladze (see [235, 251]).

5.6.2. Profundity and universality of the Lagrange principle are fully revealed
in the monographs by A. D. Ioffe and V. M. Tikhomirov [153] and V. M. Alekseev,
V. M. Tikhomirov, and S. V. Fomin [4]. The Lagrange principle in the form of
saddle point theorem for solvable vector programs was justified in J. Zowe [431,
433]. A series of conditions for existence of simple vector Lagrangians is given
in S. S. Kutateladze and M. M. Fel’dman [234]. The Lagrange principle for the
value of a vector program (the algebraic version of 2.5.8 (1)) was first established
by S. S. Kutateladze [236]. The results of this section were never published before
in the above-presented form. The Slater condition is well known in convex analysis;
the weak Slater condition was introduced in A. G. Kusraev [198].

In proving auxiliary assertions 5.2.6 and 5.2.7, we used the method of penalty
functions (see [220]).

5.6.3. In presentation of the results on approximate optimality (5.3.1-5.3.5),
we follow S. S. Kutateladze [225, 242]. In the smooth case, Pareto optimality was
studied in the famous series by S. Smale [374].

As for dynamical extremal problems like 5.3.6 and their connection with the
models of economic dynamics see [287, 336, 364]. A principal scheme of 5.3.6-5.3.9
was published in [218].

5.6.4. Section 5.4 is based on S. S. Kutateladze’s article [251].

5.6.5. The results of Section 5.5 were obtained by A. G. Kusraev. As was
mentioned, the scalar variant of Theorem 5.5.9 is the Ekeland variational principle
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which has gained wide application to nonlinear analysis (see I. Ekeland’s survey [94]
and also [16, 65, 96]). Theorems 5.5.12 and 5.5.13 in the scalar case are related to the
celebrated Bishop-Phelps [36] and Brgnsted-Rockafellar [52] theorems (for relevant
references and comments see [138, 349]).

A powerful smooth variational principle was discovered by J. M. Borwein and
D. Preiss [46]. An extended discussion of variational principles is presented in

P. D. Loewen [276], N. Ghoussoub [128], and J.-P. Aubin and I. Ekeland [16]; we
cite also [420]. As a nice relevant topic completely outside the scope of the book

should be indicated intensive study of the differentiability properties of continuous
convex functions and subdifferentiability properties of lower semicontinuous non-
convex functions in fruitful interconnection with the geometry of Banach spaces
(for references see [276, 332]). In connection with 5.5.1-5.5.3 the theory of lattice
normed spaces and dominated (majorized) operators should be mentioned, see [216,
217, 32].



Chapter 6

Local Convex Approximations

In nonsmooth analysis there has been intensive search of convenient ways for
local one-sided approximation to arbitrary functions and sets. A principal starting
point of this search was the definition of subdifferential for a Lipschitz function
given by F. Clarke [62].

The idea behind the F. Clarke definition has an infinitesimal origin. His obser-
vation reads as follows: if one collects all directions that are feasible for all points
arbitrarily closed to the point under study, then a convex cone arises which ap-
proximates the initial set so closely that it can be successfully employed in deriving
necessary conditions for an extremum. The Clarke cone results in a flood of research
ideas and papers in nonsmooth analysis which changes drastically the scene of the
theory of extremal problems. Thus we were impelled to give some information on
the field. However, the present stage of the development is in no way close to the
culmination (contrary to the case of subdifferential calculus for convex operators
and extremal problems).

We thus decided to include only exposition of several new ideas pertaining to
local convex approximation of nonsmooth operators, which at the same time involve
tools and technique similar to those of the previous topics.

Our main goal was to explicate the infinitesimal status of the Clarke cone and
analogous regularizing and approximating cones.

6.1. Classification of Local Approximations

Tangent cones and the corresponding derivatives constructed and studied in
nonsmooth analysis are often defined by cumbersome and bulky formulas. Here we
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shall apply nonstandard analysis as a method of “killing quantifiers,” i.e. simpli-

fying complex formulas. Under a conventional supposition of standard entourage |

(in case when the free variables are standard (see 4.6.1-4.6.5)) the Bouligand, Clarke
and Hadamard cones and the regularizing cones pertaining to them prove to be
determined by explicit infinitesimal constructions which appeal directly to infinitely
close points and directions. In the sequel we use the tools of nonstandard analysis
(see 6.6) without further specification (and much ado).

6.1.1. Let X be a real vector space. Alongside with a fixed nearvector topol- |

]

]

[

ogy o := ox in X with the neighborhood filter M, := o(0) of the origin, consider

a nearvector topology 7 with the neighborhood filter of the origin 91, := 7(0). (Re-
call that a nearvector topology by definition provides (joint) continuity of addition
and continuity of multiplication by each scalar.) Following common practice, we
introduce a relation of infinite prozimity associated with the corresponding unifor-
mity: x1 X, T3 < 1 — 22 € u(MN,), an analogous rule acting for 7. Below, if not
otherwise stated, 7 is considered to be a vector topology. In this case the monad of
the neighborhood filter o(x) will be denoted by w(o(x)); while the monad u(o(0)),
simply by u(o).

6.1.2. In subdifferential calculus for a fixed set F'in X and a point 2’ € X the
following Hadamard, Clarke, and Bouligand cones are, in particular, considered:

Ha(F,z') := U int, ﬂ F;x;

Uco(z') zeFNU
o 0<a<a’
, F—x
car)y= U N +V);
VEN, Uco(a') z€FNU o
o 0<a<a’
F —
Bo(fa)i= () o J —
4 0<a<a’

(e

where, as usual, o(z') := 2’ + 9. If h € Ha(F,2’) then we sometimes say that F'
is epi-Lipschitzian in x’ along h. Obviously,

Ha(F,z') C CI(F,z') C Bo(F,z").

6.1.3. We also distinguish the cone of hypertangents, the cone of feasible
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directions and the contingency of F' at the point 2’ by the following relations:

U m F;ac;

er'(m ) :rGFﬂU

o o<a<a’
J —
Fd(F,2') := ﬂ VR
a’>0
F—2a
AN
x') = ﬂclT U ot
o’ o<a<la’

For the sake of brevity it stands to reason to assume z’ € F. For instance, one can

obviously say that the cones H(F, ') and K(F, 2’) are the Hadamard and Bouligand
cones for the case in which 7 or o is the discrete topology respectively. Therefore,
throughout the sequel we assume =’ € F' with the following abbreviations taken to
save space:

(¥ 2)p = (V2 g 2')p o= ()5 € F Az g ') —
(V'h)p = (Yh~, h)p:= (Vh)(h € X AN h =~ h)—>gp,
(Va)p:= (Va=0)p:= ( a)a>0ANa~x0)—

The quantifiers 3z, 3°'h, 3« are defined in the natural way by duality, i.e. we
assume that

(Fa)p:= Tz ~, 2')p:=(Fr)(x € F Az ~, 2') N,
IR = (3h ~r B = (3h)(h € X AR~y B) A,
(Fa)p:= (Fa=0)p:= ( a)(a>0Na~0)Aep.

We now establish that the cones under discussion are defined by simple in-

finitesimal constructions.

6.1.4. The Bouligand cone is the standardization of the 333-cone; i.e., for
a standard element h' we have:

h' € Bo(F,z') < (Fx)(Fa)(Th)xz+ ah € F.
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<1 The following equivalences follow from the definition of the Bouligand cone:

h' € Bo(F,z') « (VU € o(2'))(Va' e R)(VV € M, )(Fz € FNU)
(H<a<d)Fheh+V)z+aheF
< (VU)(Va)(vV)(3x)(Fa) (3R)
(xe FNUAhehN +VAO<a<d Az+aheF).

By virtue of the transfer principle we deduce:

h/ c BO(F, x/) PN (VStU)(vStO/)(VStV)(HStZC)(HStOé)(HSth)
(xre FNUANRehWN +VAO<a<d Azx+aheF).

Next, making use of the weak idealization principle we obtain:

h' € Bo(F,z") — (3x)(3a)(3h) (V*U) (V) (V*'V)
(xe FNUAReN +VAO<a<d Ax+ah€F)
— (3 ~y 2')Fa = 0)(Fh ~, M)z +ah e F
— (F2)(Fa)(Fh)xz+ ah e F.

Let, in turn, a standard element A’ belong to the standardization of the “333-
cone.” Since standard elements of a standard filter contain the monad of the filter,
we derive

(VU € o(2')) (Ve € R)(V**'V € M)
Fre FNU)(<a<d)3Fheh +V)z+aheF.

By virtue of the transfer principle, we conclude k' € Bo(F,z'). >

6.1.5. The just-proved statement can be rewritten as
Bo(F,z") = *{Ih € X : (3z)(3a)(3h) x + ah € F}.

where, as usual, * is the symbol of standardization. This is why some more impres-
sive notation is used:
J33(F, ') := Bo(F, z').

Further we shall use analogous notations without additional specification.
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6.1.6. The Hadamard cone is the standardization of the VVV-cone:
Ha(F,z') = VWV(F, z").
In other words, for standard h/, F' and z’, we have
h' € Ha(F,2') < (2’ + (o)) N F + p(Ry) - (' + u(r)) C F,

where ;1(R ) is the external set of positive infinitesimals.
< The proof is obtained from 6.1.4 by duality, provided (which is by all means
legitimate) we forget that F' is present in Jz. >

6.1.7. From the statements deduced above we can derive the following rela-
tions:

h e H(F,z') & (Vz)(Va)x + ah' € F,
B eK(F,2') < (Fx)(FTa)z+ah’ € F.

6.1.8. For standard b/, F' and 2’ (under the assumption of weak idealization)
the following statements are equivalent:

(1) v’ € CI(F,2');
(2) there are infinitely small U € o(z'), V € M, and o’ > 0 such that

e N ( ;x+v);

0<a<a’
ze FNU

(3) AU € o(2))B) Ve e FNU)MO < a < & )3Bh~, )z + ah € F.
<1 Using obvious abbreviations, we can write

n' e CI(F,z') « (VV)(3AU)(3d)(Vz € FNU)(V0 < a < o')(Fh € W' +V)z+ah € F.
Applying the transfer principle and weak idealization, we infer
h' € CI(F,2") — (V'V)(FU) () (Ve € FNV)
Mo<a<d)Zheh +V)z+aheF
— (VYVL, ., VD (F0) () (F V) (VK = 1,...,n)
VidVANze FNU)(Mo<a<d)3heh +V)z+aheF
— 3U)3)EAV)(FVHIV DV A (Vo € FNU)
Mo<a<a)Fheh+V)x+aheF.
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Hence, we can obviously deduce that for an infinitesimal o > 0 and for some V' € 91,
and U € o(2’) with V C p(7), and U C p(o) + 2’ we have (2) and, moreover, (3).

If, in turn, (3) is fulfilled then, taking the definition of the relation ~ into
account, we obtain

(VV)EU) (3 ) (Ve € FNU)YO< a < a')3h e W +V)z +ah e F.

Thus, by the transfer principle, A’ € CI(F,z). >

6.1.9. The Clarke cone is (under the assumption of strong idealization) the
standardization of the YV3-cone

CI(F,x") = W3A(F, z').
In other words,

h' € Cl(F,z') « (Vx)(Va)(Th)r+ah € F.

< Let first A’ € CI(F,z’). Choose arbitrarily = ~, =’ and a > 0, o ~ 0. For
any standard neighborhood of V| which is an element of the filter 0,, by virtue of
the transfer principle there is an element h for which h € ' +V and = + ah € F.
Applying strong idealization, we obtain

(V*V)Y3h)(h e h +V Az + ah € F)
— 3NNVVYhe W +V Az +ah€F — (Ih)x+ah € F,
ie. b e WA(F,2').
Let now h' € YW3(F,z'). Choose an arbitrary standard neighborhood V' in

the filter 91.. Fix an infinitesimal neighborhood U of the point 2’ and a positive
infinitesimal «’/. Then, by hypothesis, for a certain h =, h’/, we obtain

Az e FNU)M0<a<d)z+aheF.
In other words,

V'V EU)B)(Vz e FNU)(VO < a<a)3heh +V)x+ah e F.
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Finally, we apply the transfer principle and find A’ € CI(F,z’). >

6.1.10 Now we will exhibit an example of applying the above nonstandard
criterion for the elements of the Clarke cone to deducing its basic (and well-known)
property. A more general statement will be derived below in 6.1.4, 6.1.20 and 6.1.22.

6.1.11. The Clarke cone of an arbitrary set in a topological vector space is
convex and closed.

< By virtue of the transfer principle, it suffices to consider the situation of
standard entourage in which the parameters (space, topology, set, etc.) are stan-
dard. Thus, take hg € cl. CI(F,z’). Choose a standard neighborhood V in 9.
and standard elements Vi, V5 € 91, such that V; + V5, C V. There is a standard
element h' € CI(F,z’) such that b’ — hg € V'. In addition, for any = ~, 2’ and
a >0, a0 wehave h € b’ + V5 and  + ah € F and for a certain h. Obviously,
heh' +Vy Chy+ Vi + Vo Chy+ V and, hence, hg € CI(F,2').

In order to prove that the Clarke cone is convex it suffices to observe that
w(T) + p(Ry)p(r) C p(r), since the mapping (x, a, h) — x + ah is continuous. >

6.1.12. Let 6 be a vector topology and 8 > 7. Then
W3(clpF,2') C WA(F, 2').

Moreover, if @ > o then
W3(clpF,z') = W3A(F, z')

< Let h' € WW3(clgF, 2') be a standard element of the cone in question. Choose
elements x € F and a > 0 such that x ~, 2’ and a ~ 0. Clearly, z € clgF. Hence,
for a certain h ~, h’ we have x + ah € clpF'. Take an infinitely small neighborhood
W in u(@). The neighborhood aW is also an element of 6(0); thus, for a certain
" € F we have 2/ — (x+ah) € aW. Put b := (2" —z)/a. Obviously, z+ah” € F
and ah” € ah + aW. Therefore,

h" € h+W Ch' +p(r)+ W Ch + u(r) + p(0) Ch' + p(r) + p(r C b+ p(r),
i.e. h" =, h'. Hence, h' € W3(F,x').

Let now 6 > ¢ and h' € YW3(F,z’). Choose an arbitrary infinitesimal o and
an element x € clpF' such that © ~, 2’. Find an 2/ € F for which x — 2" € aW,
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where W C p(0) is an infinitely small symmetric neighborhood of the origin in 6.
Since 0 > o, we have u(f) C p(o), ie. x — " € p(f) C (o) or, in other words, -
xRy, ' ~, 2”. By definition (the element h’, as usual, is considered standard!), for

a certain h ~, h’ we have " + ah € F. Setting h"" := (2" — z)/a + h we obviously
deduce

" € h+ W C h+pu(0) Ch' 4+ pwd) + p(r) Ch + p(r) + p(r) C b + p(r).
i.e. h" =, h'. Moreover,
r+ah” =z+ (2" —x)+ah=2" 4+ ah € clyF.

Finally, A’ € W3(clpF, z'). >

6.1.13. From the representation obtained above we can in particular infer:
Ha(F,2') C H(F,2") c CI(F,2") C K(F,2') C cl, Fd(F,2").
Under the condition o = 7, given a convex F', we obtain
Fd(F,z") C CI(F,z") C clFd(F,x');

whence
CI(F,z') = K(F,z") = cIFd(F,2').

6.1.14. The nonstandard criteria for the Bouligand, Hadamard and Clarke
cones presented above show that these cones are chosen from the list of eight
possible cones with the infinitesimal prefix (Q x)(Q «)(Q'h) (here Q' is either V or
3). For a complete description of all these cones it obviously suffices to characterize
Vd3-cones and V3V-cones.

6.1.15. The following presentation is valid:

vaEES= N U N (v+ U F;“f).

o'\ VeN, Uco(a’) zeFNU 0<a<a!
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< To prove this statement it should be first of all observed that the sought
equality is an abbreviation of the following statement: for standard b/, F, 2/, we
have:

Vx)(FTa)(Th)z+aheF
— (VV eN,)(Va')(3FU € o(x'))(Vz € FNU)
(I<a<d)Fheh +V)z+aheF.

Therefore, given b’ € V33(F, z’), a standard V' € N, and a > 0 we can choose
an internal subset of the monad p(o(z’)) as the required neighborhood of U. The
successive application of transfer and strong idealization implies

(V) (V) (Vo =, 2)(F0 < a < )Fheh +V)r+ah e F
— (Vo ~ o) (V.. V(Y. .., al})
(B Fa)(Vk:=1,....n)0<a<d ANhel +VyANz+ahe€F)
— (Vz =, 2)(FR)(F) (V' V)(h e M + V) A (V)0 <a<d Az +aheF)
— (V) (Th)Fax0)x+ah e F
—he*{h:(Vz)(Ta)Th)z+ah e F}
— h' e VII(F, z').
The proof is thus complete. >

6.1.16. Alongside with the eight infinitesimal cones of the classical series dis-
cussed above, there are nine more pairs of cones containing the Hadamard cone and
lying in the Bouligand cone. Such cones are evidently generated by changing the
order of quantifiers. Five out of these pairs are constructed in a somewhat bizarre
way by the type of the VdV-cone, the remaining pairs generated by permutations
and dualizations of the Clarke and V33 cones. For instance, in natural notation we
have

VaVh3z(F, ') ﬂ Umt ﬂ U

Uco(a') o o<a<a’ xe FNU

JhIAzVa(F, z') U ﬂ U ﬂ

a’ Ueo(x’) zeFNU 0<a<a’

InVaVa(F, ') = ﬂ cl, U F_x.

«

Uco(z') 0<a<a’
o' zeFNU
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The last cone is narrower than the Clarke cone and is convex when u(o) +
(R () C p(o), in which case it is denoted by Ha™ (F, 2’). It should be observed
that '

Ha(F,2') ¢ Ha™ (F,2') ¢ CI(F,z").

Also convex is the Ya3hVz-cone denoted by In(F, z’). Obviously,

Ha® (F,z) C In(F,2") C CI(F, ).

6.1.17. When calculating tangents to the composition of correspondence, we
made use of special reqularizing cones.

Namely, if ' C X X Y, where the vector spaces X and Y were provided
with topologies ox,Tx and oy, 7Ty respectively, and o' := (2/,y') € F, we set
0:=0x X oy and

RI(F) =) U N (F;“Jr{()}xv),

VeN., Weo(a') a€eWNF
0<a<a’

/
«

Qrdy= (1 U N (%+{m}xv>,

VeN,, Weo(a') a€WNF
o’ 0<a<a’
ven, z€U

Qr2(F.a)= | ) (F;a+(m,0)).

WEO’(CL’) aGWﬁF
o 0<a<a’
uen, xcU

The cones R%(F,d’), Q*(F,a’) and QR!(F,da’) are determined by duality.
Moreover, we use analogous notation for the case of the product of more than
two spaces, bearing in mind that the upper index near the symbol of an approx-
imating set denotes the number of the coordinate on which the condition of the
corresponding type is imposed. It should be also remarked that in applications we
usually consider pairwise coinciding topologies: ox = 7x and oy = 7y. Let us give
obvious nonstandard criteria for the regularizing cones described.
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6.1.18. For standard vectors s’ € X and t' € Y we have:

(s',t) € RY(F,d")

(Va =, d';a € F)Va € u(Ry))(3t =y t')a+ a(s',t') € F;
(s',t) € QH(F,d")
(v
(
(

7

arya,a€ F)Va e pu®Ry)) (Vs ~r )Tt~y t')a+ als,t) € F
$.1') € QRE(F,d)
Va =~y d',a € F)(Va € u(Ry)) (Vs =y s')a+ a(s,t’) € F.

<

—

6.1.19. As seen from 6.1.18, the cones of the type QR’ are variations of the
Hadamard cone, while the cones R? are particular cases of the Clarke cone. In
this case the cones R’ are also obtained by specialization of cones of the type Q7
on appropriately choosing discrete topologies. Under conventional suppositions the
cones under discussion are convex. Let us prove this statement only for the cone
Q’, which is quite sufficient by virtue of what has been said above.

6.1.20. If the mapping (a,,b) — a + ab is continuous as acting from (X X
Y,0) x (R, 7)) X (X XY, 7x X Ty) to (X x Y, o), then the cones Q’ (F,a’) are convex
for j :=1,2.

< By transfer, the proof can be carried out in standard entourage, i.e., the
parameters considered can be assumed to be standard, and use can be made of
criterion 6.1.18. So, let (s',t') and (s”,t") lie in Q'(F,z’). For a ~, a’ and a € F,
for a positive a ~ 0 and s ~,, (s’ + "), we get, by virtue of 6.1.18, a1 := a+a(s—
s ty) € F for a certain t; ~,, t’. By hypothesis, u(o) + a(u(rx) x p(ry)) C p(o.
Therefore, a; ~, a and a; € F. Applying 6.1.18 again, we find t5 ~,, t”, for which
a; + a(s”,t2) € F. Obviously, for t := t; + t2 we get t =, (t' +t") and

a+a(s,t)=a+als—s"t))+a(s" t3) =a; +a(s" t3) € F,

which was required, since the homogeneity of Q!(F,a’) is ensured by stability of
the monads of nearvector topologies under multiplication by standard scalars. >

6.1.21. The analysis conducted above shows that it is worthwhile introducing
into consideration the cones P/ and S7 resulting from the following direct standard-



320 Chapter 6

izations:

The explicit forms of the cones P/ and S7 can in principle be written out (the
trick will be discussed in the section to follow). However, the arising formulas
(especially of that for S7) are of little avail since they are enormously cumbersome.
But, as we have already convinced ourselves, the formulas of the type obscure
analysis by hiding the transparent ‘infinitesimal’ essence of the constructions.

6.1.22. For j := 1,2 we have
Ha(F,d') C P/(F,d') Cc §7(F,d') C Q’(F,a’) C R/(F,a’) C CI(F,d’).

In this case the cones in question are convex provided p(o) + a(u(tx) x pu(ry)) C
u(o) for all a > 0, a =~ 0.

<1 The inclusions to be proved are obvious from the nonstandard definitions of
the corresponding cones. We have already pointed out that the majority of these
cones is convex. Let us, to make the picture complete, establish that S?(F,a’) is
convex.

The fact that S?(F,a’) is stable under multiplication by positive standard
scalars results from indivisibility of a monad. Let us check if S?(F, a’) is a semigroup.
Hence, for standard (s',t') and (s”,¢") in S?(F,d’), let us choose t ~,, (t' +t").
Then t —t” ~,, t’ and there is an s; ~,, s’ which serves t — ¢’ in accordance with
the definition of S?(F,a’). Let us choose an sy ~,, s” which serves ¢’ in the same
obvious sense. It is clear that (sq+s2) ~-, (s'+5”). In this case for any a € F' and
a > 0 such that a ~, o’ and o = 0 we get a; := a + «a(sy,t —t'") € F. Since a; is
seen to be infinitely close (in the sense of o) to a’, from the choice of sy we conclude
that a; + «a(sq,t”) € F. Hence, we can directly deduce a + a(s; + s2,t) € F), i.e.
(s' + 8"t +t") € S*(F,d).

An analogous straightforward argument proves that P’ (F,a’) is convex. >

6.1.23. From the proof of 6.1.22 one can deduce that it is possible to consider
convex “prolongations” of the cones P/ and S/, i.e. the cones P/ and S/ obtained
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by “leapfrogging the quantifier Va.” For instance, the cone P2(F, a’) is determined
by the relation

(s',t) € PT*(F,d) « (Va € u(Ry))(3s ~ry t')(Va =~y a',a € F)a + afs,t) € F.

Obviously, it stands to reason (see 6.1.19) to use the regularizations obtained by
the specialization of the cone Ha™t on choosing discrete topologies, the corresponding
explicit formulas omitted. The importance of regularizing cones is associated with
their role in subdifferentiation of composite mappings which will be discussed in
Section 6.5.

6.2. Kuratowski and Rockafellar Limits

In the preceding section we have seen that many interesting constructions
are associated with the procedure of transposing quantifiers in infinitesimal con-
structions. Similar effects arise in various problems and pertain to certain facts
of principal importance. Now we are going to discuss those which are most often
encountered in subdifferentiation. We start with general observations concerning
the Nelson algorithm, one of the principal tools of nonstandard analysis.

6.2.1. Let ¢ = p(z,y) € (ZFC), i.e. ¢ is a certain formula of Zermelo-Fraenkel
theory which contains no free variables but x,y. Then

(Vz € u(®)) o(z,y) — (F'F € §)(Vz € F) o(x,y),
(Fz € u(F)) p(z,y) & (VF € F)(3z € F) p(,y)

(here, as usual, (F) is the monad of a standard filter §).

< It suffices to prove the implication — in the first of the equivalences. By
hypothesis, for any remote element F' of the filter § the internal property ¢ := (Vx €
F)p(x,y) is fulfilled. Hence, by the Cauchy principle, v is valid for a standard F. >

6.2.2. Let ¢ = ¢(x,y, 2) € (ZFC) and §, & be certain standard filters (in some
standard sets). In this case

(Vo € u(§))(3y € u(B)) p(x,y, 2)
— (V'Ged)(F'FeF)(Vx e F)Ty € G) o(z,y, 2)
= (FF()(VG € ®) (Vo € F(G) [Ty € G) p(,y, 2);

(Fz € u(S))(Vy € w(®)) p(z,y, 2)
= (F'G e (V'FeF3Bre F)(Vy € G)p(z,y, 2)
< (VIF() (3G € )(Fx € F(G))(Vy € G) p(x,y, 2)
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(here the symbol F'(-) denotes a function from & to §).

<1 The proof consists in appealing to the idealization and construction princi-
ples of nonstandard analysis with use made of 6.2.1. >

6.2.3. Let ¢ = ¢(z,y, 2,u) € (ZFC) and let §, 8, $ be three standard filters.
When the set u is standard, the following relations are fulfilled:

(Vo € u(S))(Fy € u(€))(Vz € u(9)) p(x,y, 2,u)
— (YG(-))(3F € §)(3"™He C H)(Vz € F)
(3H € Ry)(Fy € G(H))(Vz € H) p(z,y, z,u);
(Fz € u(E)(Vy € w(6))(Fz € w(9)) p(z,y, 2,u)
= (FG()(VF € F) (V'™ Ho C H)(Fz € F)
(VH € 90)(Vy € G(H))(3z € H) p(z,y, 2,u).

where G(-) is a function from $) to ®, and the superscript ¥® labelling a quantifier
denotes its restriction to the class of nonempty finite sets.
< By the Nelson algorithm, we deduce:

(Vx € 1(3))(3y € u(®))(Vz € H)) ¢
o (Vo € u(®)(V'G())(FH € 9)(3y € G(H))(Vz € H) ¢

= (VG() (Vo) (FF € 5)(FH € 9)
(reF— (JyeGH))(Vze H)yp)
(VEG(-) (3 ""F0) (3 T 90) (V) (3F € Fo)(3H € $o)
(FeEFNHeHN(x e F — (Jye G(H))(Vz € H)p))
(VEG() (P TFo € F)(F* T € 9)(Va) (3F € Fo)
(re F— (3H € 99)(Jy € G(H))(Vz € H)p)
(VG())(FFo € F) (390 C H)(Va)
(VFeBo)z e — (3H € H9)(Fy € G(H))(Vz € H)p)
(YG())(F"Fo € 3)(F"™Ho C )(Vz € () 30)
(3H € $)(3y € G(H))(Vz € H) ¢.

!

!

—

!

Now we have to observe that for a nonempty finite §¢ lying in § the relation
(S0 € § is valid by necessity. >
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6.2.4. The above statement makes it possible to characterize the V3V-cones
and similar constructions explicitly. The arising standard descriptions are obviously |
cumbersome. Let us now discuss the constructions most important for applications
and pertaining to the prefixes of the type V3, YV, 3V and 34. We start with certain
means allowing one to use the conventional language of infinitesimals for analyzing

such constructions.

6.2.5. Let = be a direction, i.e. a nonempty directed set. In line with the
idealization principle, in = there are internal elements majorizing °=. Let us recall
that they are called remote, or infinitely large in =. Consider a standard basis of
the tail filter B := {0(§) : £ € Z}, where o is the order in Z. The monad of the
tail filter is obviously composed of the remote elements of the direction considered.
The following presentations are used: “= = p(*B) and £ = +00 < £ € *E.

6.2.6. Let =,H be two directed sets, and £ := &(-) : H <> Z be a mapping.
Then the following statements are equivalent:

(1) £(*H) C 5

(2) (V€ € 2)@n e H)(vn" = n)E(’) = €.

< Indeed, (1) implies that the tail filter of = is coarser than the image of the
tail filter of H, i.e. that in each tail of the direction = lies an image of a tail of H.
The last statement is claim (2). >

6.2.7. Whenever equivalent conditions 6.2.6 (1) and 6.2.6 (2) are fulfilled, H is
said to be a subdirection of = (relative to &(+)).

6.2.8. Let X be a certain set, and z := z(-) : © — X be a net in X (we also
write (z¢)¢cz or simply (x¢)). Let, then, (y,),en be another net of elements of X.
We say that (y,,) is a Moore subnet of the net (x¢), or a strict subnet of (x¢), if H is
a subdirection of Z relative to such a §(-) that y,, = x¢(,) for alln € H, i.e. y = z0¢&.
It should be emphasized that by virtue of 4.1.6 (5) we have y(*H) C x(*Z) fulfilled.

6.2.9. The last property of Moore subnets is a cornerstone of a more free
definition of a subnet which is attractive by its direct relation with filters. Namely,
a net (Yn)nen in X is termed a subnet (or a subnet in a broader sense) of the net
(x¢)eez, provided

(V& € 2)3n e H)(Yn' 2 n)(3 > &) (&) = y(n),
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i.e. in the case when every tail of a net z contains a certain tail of y. It goes
without saying that in terms of monads the condition y(*H) C x(“Z) is fulfilled or,
in a more expressive form,

(¥ ~ +00) (3 ~ +00) yy = 2¢.

In this case, for the sake of expressiveness, it is often said that (z,),cm is a subset
of a net (x¢)eez (which can result in ambiguity). It should be emphasized that
generally speaking subnets are not necessarily Moore subnets. It should also be
stressed that two nets in a single set are called equivalent if each one of them is
a subnet of the other, i.e. if their monads coincide.

6.2.10. If § is a filter in X, and (z¢) is a net in X then we say that the
considered net is subordinate to § under the condition { ~ oo < z¢ € u(F). In
other words, the net (z¢) is subordinate to § provided that its tail filter is finer
than §. In this case a certain abuse of language is allowed when we write z¢ | (§)
meaning an analogy with topological notations of convergence. It should also be
observed here that when § is an ultrafilter, § coincides with the tail filter of any
net (z¢) subordinate to it, i.e. such a net (z¢) is itself an ultranet.

6.2.11. Theorem. Let ¢ = ¢(z,y,%2) be a formula of Zermelo-Fraenkel set
theory which contains no free parameters but x,y,z, where z is a standard set.
Let § be a filter in X, and & be a filter in Y. Then the following statements are

equivalent:
(1) (VG € )(3F € §)(Vx € F)(Jy € G) ¢(z,y, 2);

(2) (Ve € 1(3))(Fy € u(8)) v(x,y, 2);

(3) for any set (v¢)eez in Y subordinate to § we can find a net (yy), .y InY
subordinate to ®, and a strict subnet (z¢(y))yen of the net (z¢)eez such that for

allm € H, we have p(x¢(y), Yy, 2), i.e. symbolically,
(Vl’g l 3)(33477 l Qj) Sp(xf(’r])vym Z);

(4) for any net (x¢)ecz in X subordinate to § there is a net (y,)pem in Y
subordinate to &, and a subnet (x,),cn of the net (x¢)¢cz such that for alln € H
we have p(x,), yn, 2); 1.e., symbolically,

(ng l 3)(3%7 1 8) gp(xn, Yns z);
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(5) for any ultranet (x¢)¢cz in X subordinate to § there is an ultranet (y,)nen
subordinate to &, and an ultranet (z,)ycu equivalent to (z¢)ecz such that for all
n € H we have p(x,),yy, 2).

< (1) — (2): Let z € pu(F). By the transfer principle, for every standard G
there is a standard F such that (Vx € F)(3y € G)p(z,y, 2). Therefore, for z € u(F)
we obtain (VG € °®)(Jy € G)p(x,y,z). Applying the idealization principle, we
deduce (Jy)(VG € °B)(y € G)p(x,y, z). Hence, y € u(®) and ¢(z,y, 2).

(2) — (3): Let (x¢)eez be standard net in X subordinate to §. For every
standard G of &, put

AGey =1{ =& (V¢" > &) 3y € G) p(xer,y,2)}

By 4.1.8, “2 C A(g,¢). Since A(g,¢) is an internal set, we use the Cauchy principle
and conclude: °A(g ¢) # @. Therefore, there are standard mappings £ : H — = and
y: H — Y, defined on the direction H := & x = (with the natural order), such that
£(n) € A and y, € G for G € & and § € = with n = (G,§). Obviously, for
n ~ 400 we have £(n) = 4+o00 and y, € u(®).

(3) — (4): This is obvious.

(4) — (1): If (1) is not fulfilled then, by hypothesis,

(3G € B)(VF € F)(3x € F)(Vy € G)~p(x, vy, 2).

For F € § we choose xp € F in such a way that we had —¢(z,y, 2) for all y € G.
It should be observed that the so-obtained net (xr)regz in X, as well as the set G,
can be considered standard by virtue of the transfer principle. Doubtless, zp | §
and, hence, in view of (3), there are a direction H and a subnet (z,),en of the net
(xr)rez such that for a certain net (y,),en we have o(z,,yy,2) for any n € H.
By definition 6.2.9, for any infinitely large 7 the element x, coincides with zr for
a certain remote F, i.e. x, € u(g). By condition, y, € p(®) and, moreover, y, € G.
In this case it appears that ¢(z,, ¥y, x) and —p(zy, Yy, x), which is impossible. The
contradiction obtained proves that the assumption made above is false. Therefore,
(1) is fulfilled (as soon as (4) is valid).

(1) < (5): In order to prove the sought equivalence, it suffices to remark that
the equivalence becomes evident in the case when § and & are ultrafilters. Now we
have to observe that every monad is a union of the monads of ultrafilters. >

6.2.12. In applications it is often convenient to consider specification of 6.2.11
corresponding to the cases when one of the filters is discrete. Thus, using natural
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notation, we deduce:

(Fz € u(S)) ez, y) < Fre L §) (e, y); |
(Vz € u(®)) ple,y) < (Vre | §) Gy L §) olay,y). |

6.2.13. Let FF C X X Y be an internal correspondence from a standard set X

]

to a standard set Y. Assume that there is a standard filter 91 in X and a topology |

T is given in Y. Let us set

W(F) :="{y’ : (Vz € p(M) N dom(F))(Vy = ¢) (z,y) € F},
W(F) :=="{y : Bz € p(M) Ndom(F))(Vy = ¢) (z,y) € F'},
VI(F) :="{y' : (Vo € p(M) Ndom(F))(Jy = ¢) (z,y) € F'},
B(F) ="{y": Gz € p(M) Ndom(F))(3y ~ y') (z,y) € F},

where, as usual, * is the symbol of standardization, while the expression y ~ 3/

means that y € pu(7(y')). The set Q;Q2(F) is called a QQa-limit of F' (here Qj
(k :=1,2) is one of the quantifiers, V or J).

6.2.14. In applications it is sufficient to restrict considerations to the case in
which F'is a standard correspondence given on a certain element of the filter 91 and
to study the 33-limit and the V3-limit. The former is termed the limit superior or
upper limit, the latter is called the limit inferior or lower limit of F' along .

If we consider a net (z¢)¢cz in the domain of F' then, bearing in mind the tail
filter of the net, we assign

Ligez F :=lim 51n£ F(z¢) :=V3A(F),
S
Ls¢ez F := limsup F'(z¢) := J3(F).
£eE
In such cases we speak about Kuratowski limits.

6.2.15. For a standard correspondence F' we have the following presentations:

JA(F) = () d | Fla);

ven zeU

Va(F) = () d | F(a),

Uesjt zeU
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where N is the grill of M, i.e. the family composed of all the subsets of X meeting
the monad p(M). In other words,

N={U' cX:UnNnuM)#£2={U'cX:(YUeMUNU # o}

In this respect the following relations must be observed:

W(F) = () int | F(a),

Uehn zelU
W(F) = | J int [ Fx).
Uuen zelU

6.2.16. Theorem 6.2.11 immediately yields a description for limits in the lan-
guage of nets.

6.2.17. An element y lies in the V3-limit of F' if and only if for every net
(x¢)¢eez in dom(F) subordinate to 91 there is a subnet (x,),en of the net (v¢)ecs
and a net (yy)nen convergent to y such that (x,,y,) € F for all n € H.

6.2.18. An element y lies in the 33-limit of F' if and only if there is a net
(x¢)ees in dom(F) subordinate to M, and a net (y¢)zicz convergent to y, for which
(x¢,y¢) € F for any £ € E.

6.2.19. For any internal correspondence F' we have
W(F) C 3V(F) C V3(F) C F3(F).

In addition, 33(F') and V3(F') are closed, while YW(F') and 3V(F') are open sets.

<1 The sought inclusions are obvious. Therefore, in view of duality we establish
for definiteness only the fact that the V3-limit is closed.

If V is a standard open neighborhood of a point 3’ of cl1V3(F), then there is
ay € V3I(F) for which y € V. For an = € p(91) we can find an y” so that we had
y" € p(7(y)) and (z,y"”) € F. Obviously, y"” € V since V is a neighborhood of y.
Therefore,

(Vo € n(M)(VV € °7(y)(Fy" € V)(2,y") € F.

Using now the idealization principle, we deduce: y' € V3(F). >
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6.2.20. The general statements given above make it possible to characterize
the elements of many approximating or regularizing cones in terms of nets, which is ;
common practice (see [65, 215, 227, 354]). It should be, in particular, observed that
the Clarke cone CI(F,z’) of a set F' in X is obtained by means of the Kuratowski
limit:

CI(F, z') = LiT(x/)XTR+ (0) FF,

where ' is the homothety associated with F', i.e.

F —

(r,a,h) eTp — he
a

(x,h € X, a>0).

6.2.21. In convex analysis use is often made of special variations of Kuratowski
limits pertaining to the epigraphs of functions which acts into the extended reals
R. Let us, first of all, recall important characteristics of the upper and lower limits.

6.2.22. Let f : X — R be standard function defined on a standard X, and let
$ be a standard filter in X . For every standard t € R, we have

sup inf f(F) <t (3z € u(F)) °f(z) < t,
Feg

inf sup f(F) <t < (Yo € u(F)) (@) <.

< Let us first check the first equivalence. Applying the transfer and idealization
principles, we deduce:

sup inf f(F) <t — (VF € §)inf f(F) <t
Feg

— (VF €F)(Ve>0) inf f(F) <t+e
Ve)VF)(Jz € F) f(z) <t+e

V) (V) () (z € F A f(z) <t+e)
Jz)(V'e) (V' F)(z € F A f(x) <t+¢)
Jr € u(F)) (Ve > 0) f(z) <t+e

Jz € p(F)) °f(x) <t.

—

~ o~ o~ o~ o~ o~

L A

We now observe that for any standard element, F' of the filter § we have x € u(g) C
F'. Hence, inf f(F) <t (as inf f(F) < f(z) <t + ¢ for every € > 0). Therefore, by
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virtue of the transfer principle, for an internal F' of § we have inf f(F) < ¢, which
was required.

Taking into account the above statements and the fact that —f and t are
standard, we deduce

sup inf f(F) >t < — inf sup f(F) < —t < sup inf(—f)(F) < —t
Feg Fes Fe§

o (e € u(§) (@) < ~t = G € u(@) °fla) > t.

Therefore, we obtain

}r&%supf(F) <t <I£ré%supf(F) > t)
< =((Fr € u(@)) °f(z) 2 t) & (Vx € ugF)) °f () < t.

And, finally, from the above we conclude

%Iéfgsupf( ) <t (Ve >0) 1nfsupf( ) <t+e

Ve > 0)(Vz € u(F)) °f(z) <t+e
V€ u(F))(¥vte > 0)°f(z) <t+e
Ve e u(F)) °f(x) <t

<«
<>
<

(
(
(
(

since the number °f(x) is standard. >

6.2.23. Let X,Y be standard sets, f : X xY — R be a standard function, and
5, ® be standard filters in X and Y, respectively. For any standard real number t
we have

sup Inf sup inf f(z,y) <t (Vo e u(d))(Fy € u(®))°f(z,y) <t
Geo FeS pcFpyeG

< Assign fo(x) ;= inf{f(z,y) : y € G}. Observe that fg is a standard function
if G is a standard set. Now successively making use of the transfer principle,
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Proposition 6.2.22 and (strong) idealization we deduce:

sup inf sup 1nf flz,y) <t
Gee F'ES zecFy

— (VG € 8) }nf sup fa(x) <t

:CEF

- (V'G € &) 1nf sup fa(z) <t
FeS geF
() <

— (V*'G € &) (Vz € u(F)) °f,
— (Vz € u(§ (VStG€Q5)(VSt€>O) 1nf flzy) <t+e

( )(
( (3))
— (Vz € u(@) (Ve > 0)(V*G € Qﬁ)(EIy €G) fla,y) <t+e
( (3)(3y € w(®))(¥'e >0) f(x,y) <t+e
— (Vo € u(¥)) By € u(®)) °f(z,y) <

For an internal element F' C u(§) of the filter § and standard element G of the
filter ® the last relation yields (by virtue of the transfer principle):

— (Vz eu

R s

sup inf f(x <t — inf sup inf f(x <t
sup inf f(z,y) Fe%egyer( )

— (V*'G € ) mf sup mf flz,y) <t

Fef zeryeG

— (VG € &) inf f <t >
— ( )}%352252 f(z,y)

6.2.24. In relation with 6.2.23 the quantity

lim sup+ inf = sup inf sup inf f(z
pginfe [ := Ge%Feswegyer( )

is often referred to as the Rockafellar limit of f.
If f:= (fe)eem is family of functions acting from the topological space (X, o)
into R, and if 9 is a filter in =, then we determine the limit inferior or lower limit

at the point 2’ € X of the family f, and its limit superior, or upper limit, or the
Rockafellar limit

li )= su sup inf inf
mf(x') veagy)UegterwEVfé( ),

Is;p f(2') ;= sup inf sup inf
mf( ) VGO'FJ?/) Uemgegwev'fg( )

The last limits are often called epilimits. The essence of this term is revealed by
the following obvious statement.

6.2.25. The limit inferior and the limit superior of a family of epigraphs are the
epigraphs of the respective limits of the family of functions under consideration.
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6.3. Approximations Determined by a Set

of Infinitesimals

In this section we shall study the problem of analyzing classical approximating
cones of Clarke type by elaborating the contribution of infinitely small numbers
participating in their definition. Such an analysis enables one to single out new
analogs of tangent cones and new descriptions for the Clarke cone.

6.3.1. We again consider a real vector space X with a linear topology o and
a nearvector topology 7. Let, then, in F' be a set in X and 2’ be a point in F. In
line with 6.2, these objects are considered standard.

Fix a certain infinitesimal, i.e. a real number « for which @ > 0 and a = 0.
Let us set

Ha,(F,2') :=*{h' € X : Vz =, o', 2 € F)(Vh =, h')x + ah € F},

In,(F,z"):="{h € X : (Fh~, )Vx ~, 2',x € F)x + ah € F},

Clo(F,2')y:="{h € X : (Vo ~, o',z € F)(3h =, k') x + ah € F},
where, as usual, * is the symbol of taking the standardization of an external set.

We now consider a nonempty and, generally speaking, external set of infinites-
imals A, assigning

=" () Ha(F,x
aGAa
Iny (F, ") mInan
a€cA
ClA(F,a') := ") Cla(F,2)
acA

Let us pursue the same policy as regards notation for other types of the ap-
proximations introduced. As an example, it is worth emphasizing that by virtue of
the definitions for a standard A’ of X we have

h' €Iny(F,2') < Vae A)(Fh~, V)Vr ~, ',z € F)x + ah € F.

It is worth to remark that when A is the monad of the corresponding standard
filter §o, where Fp := *{A CR: A D A} then, say, for Cly(F,z’") we have

awra =N U N <F;f’” )

ACFA a€A, a>0
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If A is not a monad (for instance, a singleton), then the implicit form of
Cla(F,z') is associated with the model of analysis which is in fact under inves-
tigation. It should be emphasized that the ultrafilter % (o) .= *{A CR:a € A}
has the monad not convergent to the initial infinitesimal «; i.e., the set Cl, (F,z’)
is, generally speaking, broader than Cl,(# ())(F,2"). At the same time, the above-
introduced approximations prove to possess many advantages inherent to Clarke
cones. When elaborating on the last statement, we will, without further specifica-
tion, use, as was the case in 6.2, the supposition that the mapping (z, 3, h) — x+5h
from (X xR x X,0 x /g X 7) to (X, 0) is continuous at zero (which “in standard
entourage” is equivalent to the inclusion u(o) + p(Ry)u(r) C p(o)).

6.3.2. Theorem. For every set A of positive infinitesimals the following state-

ments are valid:

(1) Hap (F,2'), Inp (F, 2"), Clp(F,2") are semigroups and, moreover,

Ha(F,z') C Hay(F,z') C Iny(F,2') C Cly(F,z") C K(F,z'),
CI(F,x") C Clp(F,2");

(2) if A is an internal set, then Hay (F,z") is T-open;

(3) Cla(F,2') is a T-closed set; moreover, for a convex set F' we have
K(F,z") = Clx(F,2")

as soon as o = T,

(4) if o = 7, then the following equality is valid:

Clp(F,z") = Clp(cl F, 2');
(5) the Rockafellar formula holds
Hay (F,z") + Cly (F, z") = Hap (F, 2');
(6) if ' is a T-boundary point of F' then, for F' := (X — F) U {z'},

Hay (F,2') = —Hap (F', 2').
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< (1) Check for definiteness that Inp (F,z’) is a semigroup. If standard A’
and h” belong to Ina (F, ') then for every a@ € A and a certain hy ~, h' we get
2" == x+ah; € F as soon as ¢ € F and = ~, 2/. By hypothesis, there is an
hy =, h" for which 2" + ahy € F, as 2/ ~, x. Finally, hy + ho ~, h/ + h” and
hi + hy “serves” the inclusion h' + A" € Iny (F,2').

If ¥ € Clp(F,2') and K’ is standard then z’ + ah € F for some o € A and
h ~; k', which implies ' € K(F,z'). The rest of the inclusions written in (1) are
obvious.

(2) If A’ is a standard element of Hay (F, z’) then
(Vo =, 2',x € F)(Vh =, i)(NVa € A)x + ah € F.
Taking 6.3.2 into account and using the fact that A is an internal set, we deduce:
(FV € N,) (3 € o(a)) (Ve e UNF)(Yh e W + V)(Va € Az + ah € F.

Choose standard neighborhoods V;, V5 € 9 in such a way that V; + V5, C V. Then
for all standard h” € b’ + V; the condition

(Vzee UNFE)Vheh"+Va)(VaeAN)x+aheF

is valid, i.e. h”" € Hay (F,2') for any b € h' + V.

(3) Let now h' be a standard element of cl, Cly(F,z’). Take an arbitrary
standard neighborhood V' of the point A’ and again choose standard V;,V, € N,
satisfying the condition V; + Vo, C V. By definition, there is an h” € Cl(F,z’)
such that A" € h/ +V;. By 6.3.1 and 6.3.2, we have

Va € N)(3*U € o(2"))(Vx € FNU)(3h € b + Vo) x + ah € F.
Moreover, h € h" + Vo, C h' +V; + Vo C b/ + V. In other words,
(V*V e M) (Va € A)(FFU € o(2')) (Ve € FNU)Fh e h' +V)z +ah € F.
Therefore, b’ € Cl,(F,z’) for every a € A, i.e. b’ € Clp(F, ).
If now h' € Fda(F,2') and R’ is standard, then for a certain standard o’ > 0,

by the transfer principle, we have ' + o’h’ € F. If © ~, 2’ and © € F, then
(x —2')/o/ =; 0. For h :== h' + (x — 2')/a/ we get h ~; h' and, moreover,
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x+ a'h € F. Taking the convexity of F' into account we conclude x + (0,a/|h C F.
In particular, x + Ah C F. Hence, |

(Vo =, 2’ 2 € F)(Va € A)(3h ~, )z + ah € F,
i.e. ' € Clp(F,2"). Therefore,
Fd(F,z") C Cly(F,2") C K(F,2') C cl Fd(F,2").

Taking into account the fact that Cla (F,z’) is 7-closed, we conclude: K(F,z') =
Clp(F,x").

(4) The proof is carried out as in 6.2.11.

(5) For standard k' € Hay (F,z’) and h' € Clp(F,2’), for every @ € A and any
x € F such that x ~, 2/, having chosen some h that enjoys the conditions h =~ h’
and z + ah € F, we successively derive

r+alh +k +uwr) =a+ah+alk'+(h—h)+ u(r))
C (2 +p(0)) N F + a(k' + pu(r)) + (1))
C(z+up(o))NF+ alk + u(r)) CF,

(7)
(7)
which implies the relation b’ + k' € Hap (F, z').

(6) Let —h ¢ Hax(F',2’). Then for a certain o« € A there is an element
h =, h' such that x—ah € F for an appropriate x ~, x’, x € F. If at the same time
h € Hay (F, z’) then, in particular, h € Ha,(F,2’) and © = (xr —ah)+ah € F, since
r—ah ~, . Hence, x € FNF' i.e. x = 2’. In addition, (2’ —ah)+a(h+u(r)) C F,
since h+ u(7) C u(r(h")). Therefore, 2’ is a T-interior point of F', which contradicts
the assumption. Hence, h € Hay (F, z"), which ensures the inclusion — Hap (F, z’) C
Hay (F',2). Substituting F' = (F’)’ for F’ in the above considerations, we come to

the sought conclusion. >

6.3.3. It is important to emphasize that in many cases the described analogs
of the Hadamard and Clarke cones are convex. In fact, the following propositions
are valid.

6.3.4. Let 7 be a vector topology and tA C A for a certain standard t € (0,1).
Then Cl (F, x') is a convex cone. If, in addition, A is an internal set, then Hay (F, z')

is a convex cone too.
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< Assume that we deal with Hay(F,2’) and h € Hap(F,z') is a standard
element of this set. By virtue of 6.3.2(2) Hay (F,2’) is open in the topology T.
Moreover, th € Hay (F,z"), where t is the standard positive number mentioned in
the hypothesis. >

6.3.5. Let tA C A for every standard t € (0,1). Then the sets Cly(F,z'),
Iny (F,2") and Hay (F,x') are convex cones.

< Assume, for definiteness, that the set Cly (F, 2’) is dealt. Let h’ be a standard
vector of the set under discussion, and 0 < ¢ < 1 is a standard number. Take
x =, x',x € Fand a € A. For x and ta € A we choose an element h, for which
h ~; h' and z+ath € F. Since th ~, th’ by virtue of 6.1.7, we have th’ € Cl,(F,z").
In other words, by the transfer principle, (0,1) Cly (F,2") C Clx(F,2"). Now we are
to recall 6.3.2(1). >

6.3.6. A set A is called representative, provided that Hay (F, 2") and Cly (F, ')
are (convex) cones. Propositions 6.3.4 and 6.3.5 give examples of representative A’s.

6.3.7. Let f :— R be a function acting into the extended real line. For an
infinitesimal «, a point 2’ in dom(f) and a vector b’ € X, we set:

f(Ha)(z)(h") := inf{t € R : (W, ) € Ha(epi(f), (', f(«")))},

f(Iny)(z")(A) := inf{t e R: (I, t) € Ina(epi(f), (2, f(z")))},
f(Cly) (") (h) :==inf{t e R: (h',t) € Cly(epi(f), (2, f(2')))}.

The derivatives f(Ha,), f(In,) and f(Cl,) are introduced in a natural way. It
should be remarked that the derivative f(Cl) := f(Clr),)) is called the Rockafellar
derivative and is denoted by f!. Therefore, we write:

fl") = f(Cla)(@), fL(z)) == F(CL)().

If 7 is the discrete topology then Hap (F,z') = Inp (F, z’) = Clp (F,z’). In this case
the Rockafellar derivative is called the Clarke derivative and the following notation
is used:

fo(al) = @), @) = i)

For A = p(R,), the indications of A are omitted.
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When considering epiderivatives, the space X x R is assumed to be endowed
with the conventional product topologies o X g and 7 X T, where 7R is the ordinary ;
topology in R. It is sometimes convenient to furnish X x R with the pair of the
topologies o X 15 and 7 X Tr, where g is the trivial topology in R. When using such
topologies, we speak about the Clarke and Rockafellar derivatives along effective
domain dom(f) and add the index d in the notation: f7, f/(’d, etc.

6.3.8. The following statements are valid:

fi')(h) < (Vw ta f(a'),t > f(2))(3h ~ 1)
((f( ) —t)/a) <t;
foa) (W) <t' = (Vo mo ot~ f(2'),t > f(2))(Vh =, h')
°((f(x + ah) —t)/a) < t/;
L@ (W) <t o (Vo ~, ! ya € dom(f))(Fh ~ 1)
“((f(z+ah) —t)/a) <t
fo.a@)(h') <t < (Vo =, o',z € dom(f))(Vh =, ')
°((f(z + ah) —t)/a) < t'.

< For the proof appeal to 2.2.18 (3). >

6.3.9. If f is a lower semicontinuous function, then

22 () <t & (Vo r, o, f(x) = f(2)(Vh =, B)
(feren sy

«

FUEH) ¥ o (V2 g ', (@) & £(a)(Fh =, 1)
o(Harah) 1))
) ~ 1)

< Only the implications from left to right have to be checked. Let us do it
for the first of them, since the proofs are identical. As f is lower semicontinuous,
we can deduce: 2’ ~, v — °f(z) > f(z'). Therefore, for x,t such that t =~ f(z')
and t > f(x), we have °t > °f(x) > f(z') = °t. In other words, °f(z) = f(z') and
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f(z) = f(z'). Selecting a suitable element h according to the conditions, we come
to the conclusion

“(a” ' (f(z +ah) = 1)) < (e (f(z + ah) - f(2))) <1,
which ensures the claim. >

6.3.10. For a continuous function f the following equalities are valid:

Fhal@) = Fi@), R a(@) = [R ().

< It suffices to remark that the continuity of f at a standard point yields
(2 % o, € dom(f)) — f() ~ f(a'). b
6.3.11. Theorem. Let A be a monad. Then we have the following statements:

(1) if f is a lower semicontinuous function then

F1() () = limsup inf LEFM = @)

x—yx”“ﬁh o
aEFA
o . x+ah')— f(zx
fA(a:’)(h/):hmsup f( a) f( )’
aGéA

where x — ©' means r —, ' and f(z) — f(z');

(2) for a continuous function f we have

f(z +ah) — f(z)

T / N o 1: 3
fa @) (R') = hgl_?;p inf g |
a€Fa
) —
13 (@) (W) = limsup L& aa> f(@)
R

<1 For the proof we have to recall the criterion for the Rockafellar limit 6.2.23,
as well as 6.3.9 and 6.3.10. >

6.3.12. Theorem. Let A be a representative set of infinitesimals. The follow-
ing statements are valid:
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(1) if f is a mapping directionally Lipshitzian at the point z’, i.e.

Ha(epi(f), (', f(2"))) # @,

then
fa") = fra);

if in addition f is continuous at x’ then
@) = FLa) = [Ra) = R@);

(2) if f is an arbitrary function, and the Hadamard cone of its effective domain
at the point x’ is nonempty, i.e. Ha(dom(f),z') # &; then

frala’) = £2 ().

<1 The proof of both statements sought is carried out in the same pattern as that
of Theorem 6.3.2. Let us consider in detail the case of directionally Lipshitzian f.

Put A := epi(f), ' := (2, f(2')). By hypothesis, Clx (2, a') and Hay (2, a’)
are convex cones. Moreover, Hay (2, a’) D Ha(2(,a) and, hence,

int,w, Hap (2, a') # @.
On the basis of the Rockafellar formula we deduce:
clyxm Hap (2, a’) = Cly (%, a').
This equality implies the required statement. >

6.3.13. Theorem. Let fi, f> : X — R be arbitrary functions, and let x' €
dom( f1) Ndom(fs). Then

(fr + f2)} (@) < (F)h a(@) + (f2)3.a(@).

If, in addition, f, and f5 are continuous at the point x’ then

(f1 + A (") < (A + (f)3 ().
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< Let a standard element h’ be chosen as follows

K € dom((f2)%.4) N dom((f1))} .)-

If there is no such an A’ the sought estimates are obvious.

Take t' > (f1)}\7d($/)(h') and s’ > (f2)§ 4(2')(h"). Then, by virtue of 6.3.8, for
every = X, ', x € dom(f1) N dom(f2), and o € A there is an element h for which
h =, h' and moreover,

t':

Y

o1 :=*((fi(z + ah) — fi(x))/a)
02 :=*((folz + ah) — fa(x))/a)

IN

s’

A\

Hence, we deduce: §; + 0 < t' + &', which ensures (1). If f; and f, are continuous
at the point x, then 6.3.10 should be invoked. >

6.3.14. By way of concluding the present stage of discussion, let us consider
special presentations of the Clarke cone which arise in a finite-dimensional space
and pertain to the following remarkable result.

6.3.15. Cornet theorem. In a finite-dimensional space the Clarke cone is the
Kuratowski limit of contingencies:

CI(F,z") = Li K(F, ).

z—x’
reF

6.3.16. Corollary. Let A be an (external) set of strictly positive infinitesimals,
containing an (internal) sequence convergent to zero. Then the following equality
is valid:

Clp(F,z") = CI(F,2).

< By the Leibniz principle, we can work in standard entourage. Since the
inclusion Cly (F,z") D CI(F,z’) is obvious, take a standard point A’ in Cly (F,z’)
and establish that A’ lies in the Clarke cone CI(F,z’).

In virtue of 6.3.13 the following presentation is valid:

Li K(F,z) =*{h : (Ve ~2',x € F)3h~h')h € K(F,x)},

/7
r—x

reF

and we conclude that if © ~ 2/, x € F then there is an element h € K(F, z) infinitely
close to h'.
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If (o) is a sequence in A convergent to zero then, by hypothesis,
(Vn € N)(3h,) x + aphy, € FAh, =~ k.

For any standard £ > 0 and the conventional norm ||-| in R™ we have ||h, —h'|| < e.

Therefore, taking into account finite dimensions, we can find sequence (&,,) and (h,,)
such that

&n — 0, h, — h, |h—0|<e, z+a,h, € F (neN).

Applying the strong idealization principle, we come to the conclusion that there
are sequences (&,) and (h,,) serving simultaneously all standard positive numbers
e. Obviously, the corresponding limiting vector h is infinitely close to h’, and, at

the same time, by the definition of contingency, h € K(F,z). >

6.3.17. In the theorem given above we can use as a set A the monad of any
filter convergent to zero, for instance, of the tail filter of a fixed standard sequence
(o) composed of strictly positive numbers and vanishing. Let us recall the charac-
teristics of the Clarke cone pertaining to this case and supplementing those already
considered. For the formulation we let the symbol dr(z) denote the distance from
the point x to the set F.

6.3.18. Theorem. For a sequence (a,) of strictly positive numbers convergent
to zero the following statements are equivalent:

(1) I’ € CI(F, "),

(2) lim sup dF(x+a’;}i:)_dF($) <0,
n— 60

dr(z+a,h’)—dp(z) <0

n

(3) limsup limsup

r—x’ n— 00

Lo d Wb
(4) lim limsup ﬂl’;rLl =0,
:CHQZ/ n— 00 "
zeF

inf dF(eroznh')—dF(ac) S 0,

Qn

(5) limsup lim

T—g! MO0

/
(6) lim liminf 22tenh) — o
x—x’ M—00 Gn
reF
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< First of all observe that for a > 0 the following equivalence is valid:
*(atdp(z+ah') =0« Bh~h)z+ah€F,

where °t is, as usual, the standard part of the number ¢.
Indeed, in order to establish the implication <, put y := x + ah’. Then

dr(z +ah)/a=|z+ah’ —y|/a < ||h—1|.

Checking the reverse implication, we invoke the strong idealization principle
and successively deduce:

*(atdp(x+ah’)) =0
— (V' > 0)dp(x + ah)/a < e
— (Ve >0) Ty e F)|lz+ah’ —y||/a<e
— (e F)(Fe>0) M —(y—a)/al| <e
— @y eF)|h—(y—2z)/af=0.

Setting now h := (y — z)/«, we see that h ~ h', and x + ah € F.

Let us now go over to the proof of the sought equivalences.

Since the implications (3) — (4) — (6) and (3) — (5) — (6) are obvious, we
only establish that (1) — (2) — (3) and (6) — (1).

(1) — (2): Working in standard entourage, take  ~ 2’ and N ~ +o0. Choose
an " € F in such a way that we had ||z = 2”|| < dp(2') + 3. Since the inequality

dr(z +anh’) —dp(@” + ayh’) < ||z — 2"

is valid, we can deduce the following estimates:

(dr(z + anh’) —dp(z))/an
< (dr(z” + anh’) + ||z —2"|| = dp(z))/an
< dF(Q?N + OéNh’)/OéN + apn.

By h' € CI(F,z’), and the choice of 2” and N, we get 2" + ayh € F for
a certain h ~ h'. Therefore, from the above, we infer °(dp(z” + ayh’)/an) = 0.

Hence,
(Vz = 2') (VN & +00) °(ay' (dr (x + anh’) — dp(z))) < 0.
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This is, by 6.3.22, the nonstandard criterion for (2) to be valid.

(2) — (3): It suffices to observe that for a function f : U x V — R and filters

$in U and & in V, we have the chain of equivalences

lim supg limsupg f(z,y) <t
o (Va € u(§)) °limsupe f(z,y) < ¢

— (Vo € pu(F))(V**e > 0) inf sup f(z,y) <t+e
Ged yeG

— (Vo € u(F)) (Ve > 0)(3G € 8) sup f(z,y) <t+¢
yeG@

o (Vz € u(F))(3G € 8)(V*'e > 0) sup f(z,y) <t+e

yelG

— (Vz € u(F))(3G € &)(V'e > 0) sup f(z,y) <t+e¢

yea
= (Vo € u(@))(VG € 8)(Vy € G)°f(z,y) < t.

Here, as usual, u(§) is the monad of the filter §.

(6) — (1): First, observe that in the notation of the preceding fragment of the

proof, we have

lim supg liminfe f(2,y) <t

< (Vo € u(3)) sup inf f(z,y) <t
Ges YeC
Ve > 0)(VG € 8) iggf(m,y) <t+e
Yy
VG € 8)(Vte > 0) iggf(x,y) <t+e
Yy

VG € 8)(V'e > 0)(Ty € G) flz,y) <t+e
VG € 8)(Jy € G)°f(z,y) <.

—~~ — —

<

8

m

=
—~~ —~ —~
~— \C(_j ~—
~— ~— ~— ~—
—~ — —

Using the conditions, from the just-established characteristic we deduce:

(Vo =~ ',z € F)(Vn)(3N > n)°(ay' dr(z + ayh’)) = 0.

In other words, for a certain hy with hy ~ h/, we get x + ayhy € F. Taking into

account the above considerations presented similarly as in 6.3.16, we can deduce

that A’ lies in the lower Kuratowski limit of the contingencies of the set F' at the

points close to z’, i.e. in the Clarke cone CI(F,z’). >



Local Convex Approximations 343

6.4. Approximation to the Composition of Sets

We now proceed to studying tangents of the Clarke type and compositions of
correspondences. To this end we have to start with some topological considerations
pertaining to open and nearly open operators.

6.4.1. Take, as before, a vector space X with topologies oy and 7x and one
more vector space Y with topologies oy and 7y. Consider a linear operator 7" from
X to Y and study, first of all, the problem of interrelation between the approxi-
mating sets to F' at the point ', where F' C X, and to its image T'(F') at the point
Tx'.

We say that T, F' and ' satisfy the condition of (relative) preopenness, or
condition (p_) if

(VU € ox(2)(AV € oy (T2")) TWUNF) DV NT(F).
In the case when
(VU € ox(2'))(3V € oy ((Tx")) cl,, TWUNF) DV NT(F),

the parameters 7', F and x’ are said to satisfy the condition of (relative) near-
openness, or condition (p). Finally, the condition of (relative) openness or condition
(p) mean that the parameters under consideration possess the following property:

T(plox (") NF D ploy (Tz")) NT(F).

6.4.2. The following statement are valid:

(1) the inclusion
T(u(ox(x')) N F) > ploy (T2')) N T(F)

is equivalent to the condition of (relative) preopenness;

(2) condition (p_) combined with the requirement that T is a continuous
mapping from (X, ox) to (Y,oy) is equivalent to condition (p);

(3) condition (p) is valid if and only if

YW € N, T(p(ox (') N F) + W S ploy (T2')) N T(F).
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< Statements (1) and (2) are obtained by specialization of 6.3.2. To prove (3),
denote

A :=T(ox(zYNF), B:=oy(T)NT(F),
N ={NCY?:(3W € AN )ND{(y1,92) : y1 — v € W}},
i.e. .4 is the uniformity in Y corresponding to the topology in question. Using

the introduced notation, applying 6.3.2, and involving the principles of idealization
and transfer, we successively deduce:

(VN € H) N(u(e)) > u(B)
— (VN € ) (Vb € u(A))(Fa € u(/))b € N(a)
— (VN e /)(V*'Ae o) (F'B e B)(Vbe B)(Ja € A)b e N(a)
— (V'Ae d)VN e N)(F*'B e B)BC N(A)
o (VA e o) (B e B)(YN € ) B C N(A)
— (VA ) (F*Bec B BCcA
— VAe &)(3IB € #)B C cl A,

where the closure is calculated in the corresponding uniform topology. >

6.4.3. Theorem. The following statements are valid:

(1) if T, F and 2’ satisfy condition (p) and the operator T is continuous as
a mapping from (X, 7x) to (Y, 7y) then

T(Clz(F,z") C Cla(T(F), Tx"),
T(Inp(F,2")) C Inp(T(F), Tx');

if, moreover, T is an open mapping from (X, 7x) to (Y, Ty) then

T(Hap (F,z')) C Hap (T(F), Tx"));

(2) if 7y is a vector topology, T', F' and z' satisfy condition (p), the operator
T:(X,7x)— (Y, 7y) is continuous then

T(Cly(F,2')) C Cly(T(F),Tx').
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< Check, for instance, the second of the required inclusions. To this end,
having fixed h' € Inp (F,2'), for o € A we choose an h ~,, h' such that z+ah € F
for all x ~,, o', x € F. Obviously, Th ~,,, Th' and Tx + oTh € T(F). Applying
condition (p), we conclude: Th' € Inp (T(F), Tz').

Assume now that T satisfy the additional condition of openness, i.e.

T(p(rx)) 2 (1y)

according to 6.4.2(1). Combined with the continuity of 7', this implies that the
just-obtained monads coincide. If now y € T(F), y =,, T’, then by condition (p)
we have y = Tz, where z € F and x ~,, 2’. In addition, for z ~,, Th' we can
find an h ~,, h', with z = Th. Therefore, for all « € A we have x + ah € F i.e.
y+az=Tx+ oTh € T(F) as soon as a standard h’ is such that h' € Hay (F,2').

(2) Take an infinitesimal @ € A and any standard element b’ € Cl,(F,z').
Let W be a certain infinitely small neighborhood of the origin in 7y. Then, by
hypothesis, aW is also a neighborhood of the origin. On the basis of (p), having
taken y ~,, Tx',y € T(F), we find x € p(ox(z’)) N F such that y = T + aw and
w =, 0. Since b’ belongs to the Clarke cone, there is an element h” ~,, h' for
which x+ah” € F. Hence, y+a(Th" —w) = y—aw+aTh" = T(x+ah’) € T(F).
Indeed, from here we deduce: Th"” —w € Th' + u(ry) —w € Th' + p(ry) + p(1y) =
Th' 4+ pu(7y). Therefore, we have established: Th' € Cl,(T(F),Tx"). >

6.4.4. We now consider vector spaces X, Y, Z furnished with topologies
ox,Tx; Oy,Ty; and oz,7Tz, respectively. Let ' C X XY and G C X X Z be
two correspondences, and let a point d' := (2/,y/,2') € X XY X Z meets the con-
ditions o’ := (2/,y') € F and b’ := (v, 2") € G. Introduce the following notation:
H:=XxGNFxZ,d:=(2,2). It should be remarked that Go F = Prxxz H,
where Prx 7 is the operator of natural projection onto X x Z parallel to Y. Fur-
thermore, introduce the following abbreviations:

01 . =0x X Oy, 1 :=Tx X Ty,
09 (= 0y X 0z; Ty (= Ty X Tz,
0 :=0x X 0z, T:=Tx X Tz,

0:=0x X0y X 0g; T =Tx XTy X Tz.
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It worth recalling that the operator Prx « z is continuous and open (when “samelet-
ter” topologies are used). Still fixed is a certain set A composed of infinitesimals.
Observe also the next property of monads which is needed:

6.4.5. The monad of a composition is the composition of monads.

< Let 2 be a filter in X x Y, while 8 be a filter in Y x Z. Denote by B o2
the filter in X x Z generated by the family {Bo A : A € 2, B € B}, where the sets
A and B can be considered nonempty. It is obvious that

BOA:PI')(Xz(AXZﬂXXB).

Therefore, the filter under consideration, B o 2, is the image Prxz(¢), where
C:=¢ V& and ¢ :=Ax {Z}, & := {X} x B. Since the monad of a product
is the product of monads, the monad of the least upper bound of filters is the
intersection of their monads, and the monad of the image of a filter coincides with
the image of its monad, we come to the relation

(B oA) =Prxxz(u(A) x ZNX x pu(B)) = u(B) o (),
which was required. >
6.4.6. The following statements are equivalent:

(1) for the operator Prx z, a correspondence H and a point ¢’, condition (p)
is fulfilled;
(2) Go Fnp(o(c)) =GN u(oz(b)) o 0 p(or(a));
(3) (W € oy (y)(3U € ox(2))(BW € o5(="))
GoFNUXW CGolyoF,
where Iy, is, as usual, the identity relation on V.
< Applying 6.3.2, we can rewrite (3) in equivalent form:

(VV €0y (y))(3F0 € a())(V(z,2) € O(x,2) € Go F)
(FyeV)(z,y) € FA(y,2) € G
o (V(2,2) =5 ¢ (1,2) € Go F)( Ty =0y V) (z,y) € FA(y,2) €G
— u(o())NGoF C u(oz(b)) NG opu(oi(a’))NF.
It remains to observe that
Pryxyz(u(@(d))NH) ={(z,z) e GoF:
TRy T N2Rg, 2 AN(Ty=oy ¥) (2,y) € FA(y,2) € G}
= u(o2(0)) NGop(o(a')NF. 1>
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6.4.7. The following statements are equivalent:
(1) for the operator Prx« z, a correspondence H and a point ¢’, condition (p)
is fulfilled;
(2) VW e N ) (o2 (V) NGop(oy(a))NEF+ W
S u(o(e)) NGo F:
(8) (VV € o(b))(VU € 01(a"))(IW € o(c))
WNGoF Ccl,(VNGoUNF);
(4) (VU € ox(2")(VV € oy (¢ ) (YW € 07(2'))(3V € a(c))
ONGoF Ccl,(GolyoFNU xW);
(5) if T > o, then (VV € oy (y")(3U € ox(2")(AW € 02(2'))
GoFNUXxW Ccl.(GolyoF),
(in this event condition (pc) is said to be fulfilled for the point d' := (', 2")).
< From Proposition 6.4.2 (3) and the proof of 6.4.2 (3) we directly infer validity
of the equivalences: (1) < (2) < (3).
In order to prove the equivalence (3) < (4), it suffices to observe

(VxW)NGo(UxV)NF ={(z,2) € X X Z:
reUNze WAFyeV)(x,y) € FA(y,2) € G}
=GolyoFNU xW

forany U C X,V CY, W CZ.

Therefore, it remains to be established that (4) < (5); this implication, how-
ever, is obvious, since (5) results from specialization of (4) for U := X and W := Z.

In order to check (5) < (4) take V € oy (y’) and select an open neighborhood
C € o(c) such that Go FNC C cl; A, where A := G o Iy o F. Having chosen
open U € ox(z') and W € oz(2'), put B:=U x W and O := BN C. Obviously,
GoFNO C(cl; A)N B. Working in standard entourage, for an a € (cl, A) N B we
find a point a’ € A with o’ ~; a. Clearly, a’ =, a, since pu(7) C (o) by hypothesis.
As B is o-open, we get @' € B, ie. d € AN B and a € cl.(AN B). Finally,
GoFNO Ccl;(AN B) which was to be proven. >

6.4.8. The following inclusions are valid:

(].) HaA(H, d/) DX X HaA(G,b’) ﬂHaA(F, a’) X Z;
(2) R3(H,d) D X x RL(G,V)NRA(F,d') x Z;
(3) Cla(H,d") D X x QL(G,V)NCl\(F,ad") x Z;
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(4) Cly(H,d') > X x CI(G, V) N Q% (F,d') x Z;

(5) CI*(H,d") > X x P(G,V') N S?(F,a’) x Z, where the cone CI*(H,d') is
determined (in standard entourage) by the relation

CP(H,d):="{s,t',1) e X xY xZ:(Vd~5 d,d € H)
(Vo € p(Ry))(Fs mory 8")(VE mory ¢)(Fr ~r, &)
d+a(s,t,r) € H}.

<1 Only (1) and (5) are to be checked, the remaining statements provable by
the same scheme.

(1) Assume that an element (s',t’,r’) is standard and belongs to the right-hand
side of the relation in question. Take a d ~5; d’ and « € A, where d := (z,y,2) € H.
Clearly, a := (z,y) € F and a ~,, d’, while b := (y, 2) € G, b =,, b'. Therefore, for
a € A and (s, t,7r) =~z (s',t/,r") we get a + a(s,t) € F and b+ «o(t,r) € G. Hence,

d+ a(s,t,r) = (a+ a(s,t), z+ar) € F x Z,
d+a(s,t,r) =(x+as, b+ a(t,r) € X x G,

ie. (s,t',1") € Hap(H, d').

(5) Take a standard element (s’,#,7’) from the right-hand side of (4). By
definition, there is an element s ~,, s’ such that for any ¢ ~.,. t' for some r ~,, r/
and all a ~,, @’ and b ~,, b', we have a+a(s,t) € F and b+a(t,r) € G. Obviously,
we get d + afs,t,r) € H assoon as b~z d and d € H. >

6.4.9. It should be emphasized that the mechanism of “leapfrogging” demon-
strated in 6.4.8, can be modified in accord with the purposes of investigation. Such
purposes include, as a rule, some estimates of approximation to the composition of
sets. In this case it would be most convenient to use the scheme based on the use of
the method of general position [327, 404], as well as the results discussed above and
detailing and generalizing this scheme. We formulate one of the possible results.

6.4.10. Theorem. Let 7 be a vector topology with T > o. Let correspondences
F C X xY and G CY x Z be such that Ha(F,a’) # & and the cones Q?(F,a’) x Z
and X x CI(G,V') are in general position (relative to the topology 7). Then

Cl(Go F,c) D CI(G,b") o CI(F,d'),
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provided that condition (pc) is fulfilled at the point d’.

<1 The proof is carried out by the scheme proposed in [97, 135] (compare

6.5.10) and consists in verifying the (presumed) conditions ensuring validity for the
following statements:

Cl(GoF,d')y = Cl(Prxxz H,Prxxzd) Dcl, Prxxz Cl(H,d)
O Prxyxzcls(X x CIG,b)NQ?*(F,ad) x Z)
= Prxyxz(cl-(X x CI(G, b)) Ncl-(Q*(F,a’) x Z))
= Pryxz(X x CI(G,V) N CI(F,ad’) x Z)
= CI(G, ) o CI(f,d"). >

6.5. Subdifferentials of Nonsmooth Operators

In this section we consider the method of subdifferentiation of mappings with
values in K-spaces and briefly give some necessary optimality conditions in nons-
mooth multicriteria optimization problems. For the sake of diversity, we use here
standard approach and admit some repetitions.

6.5.1. Let E be a topological K-space. The E-normal cone to a set C at
a point x € cl(C) is the set

Ng(C,z):={Te€ L(X,E): Th <0, he Cl(C,x)}.

If x ¢ cl(C), then we put Ng(C,z) = Z(X, E) U {0}, where co is the operator
from X to E° with the only value +00. Observe that if C' is a convex set and x € C
then 7' € Ng(C, ) if and only if Th <0 for all h € Fd(C, x).

The notion of E-valued normal cone allows one to settle the case of nonlinear
operators with values in a K-space E.

6.5.2. The subdifferential of a mapping f : X — E at a point z, f(z) € E, is
the set
Of(@) :={T € Z(X,E) : (T, Ig) € Ng(epi(f), (=, f(2)))}.

The operator f°(z) : X — E, defined by

fo(z): h—inf{k € E: (h,k) € Cl(epi(f), (z, f(2)))},

is said to be the generalized directional derivative.
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It is easily seen that for a convex operator f the definitions take the form:

of () ={T € L(X,E): Ty—Tx < f(y) — f(x), y € X},
Fo@)h = f(a)h = g L2 = @)

t>0 t

In particular, the support set P of a sublinear operator P coincides with its subd-
ifferential at the origin. It also should be noted that 0f(z) and f'(z), for a convex
f, do not depend on vector topologies in X and E.

We now describe a general method for calculating normal cones and subdiffer-
entials which is based on the concept of general position.

6.5.3. Let C,C,...,C, bearbitrary sets and K, K1, ..., K, be cones in a topo-
logical vector space X. Consider a point x € X and assume that the conditions are
fulfilled:

(nyc=c,n---NCp, KODK1N---NKy;

(2) K C Cl(C,z), cl(K;) D CI(Cpx), l=1,...,n;

(3) the cones K,..., K, are in general position.

Then the following formulas are valid:

Cl(C,z) D Cl(Cy,x)N---NCUCy, z),

moreover, the right-hand side of the latter inclusion is closed in the topology of
pointwise convergence in £ (X, E).
<1 The proof is straightforward from 3.2.4. >

6.5.4. The cones K, appearing in 6.5.3, are said to be regularizing, while the
condition cl(K) D CI(C, z) is called K-regularity of C at x. Observe that the cone
of feasible directions of a convex set C' serves as one of its regularizing cones. In
addition, if x belongs to the intersection of convex sets (', ..., ), then

Fd(Cin---NCy,z) =Fd(Cy,z)N---NFA(Cp, x).

Therefore the inclusion in 6.5.3 is actually an identity, provided that the cones
Fd(Cy,x),...,Fd(C,, x) are in general position.
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6.5.5. Let aset C' € X, a point x € C and an operator T' € Z(X,Y) satisfy
the condition p. Suppose that 71" is open. Then

CIT(F),Tx') > I T(CI(F,z')),
Np(T(C),Tz) C {S € L(X,Y):SoT € Ng(C,z)}.

< The proof is straightforward from 6.4.3. >

6.5.6. The above propositions form a basis for the method proposed. Assume
that a mapping

Y H?Xj —2Y
j=1

can be represented as a finite combination of intersections and linear continuous
images with {y} = v({z1},...,{zn}) (z; € X;). Then, by induction, in virtue of
Propositions 6.5.3 and 6.5.5 we have

CUG(Ch, - .., Cn), y) D B(CUCY, 21), - ., CUCrr, 20)),
NE(w(Cb e ,Cn)ay) - ’(p*(NE(Claxl)a cee ,NE(CTMxn))a

where the right-hand side of the latter inclusion is closed in the topology of pointwise
convergence in .Z(Y, E). The mapping ¢* is uniquely defined by v and can be easily
obtained, using 6.5.5. The induction steps, in which Proposition 6.5.3 is applied,

require some regularity assumption.

6.5.7. The regularizing cones introduced in 6.1.17 are frequently used for our
purpose. Let ¥ denote R or Q. If z ¢ cl(G) then we put ¥/(G, 2) = @. As we saw
in 6.1.20, ¥/(G, 2) a convex cone and ¥/ (G,z) C CI(G,z). Instead of ¥/ (G, z)-
regularity we shall speak about W/-regularity of a set G at z. Agreeing on using
the abbreviation ¥(f,z) := ¥(epi(f), (z, f(z)), we call a mapping f : X — F
U-regular at x if its epigraph epi(f) is U-regular at the point (z, f(x)).

For a comparison we now give a standard proof of Proposition 6.1.20.

6.5.8. The sets R/(C,z) and Q’(C,z) (j = 1,2), are convex cones for all
CCcXxYandze X xY.

< It suffices to prove the proposition for some j, say, for j = 1. Consider
two pairs (hi, k1) and (he2,ke) in RY(C,2) and put (h,k) := (hy + ha, k1 + k2).
For an arbitrary neighborhood V' € By select the neighborhoods V; € 9By, with
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Vi + Vo C V. In virtue of the inclusion (hs,ks) € RY(C, 2) there are €5 > 0 and
Us € 8., such that
' +t-{h} xVo)NC # @

forall 22 e UNC and t € (0,¢). Let a number &’ > 0, aset U’ € B, and V' € By,
satisfy the conditions

VI cV, U +(0,&) - {h} x V' CUs.

Finally, making use of the inclusion (hy, ko) € R*(C, 2), choose U; € B, and 0 < ¢,
so that
'+t {h}xVINC+#£o

forall 22 e Uy NC and t € (0,e1). Put U := U; NU; NU’ and ¢ := min{ey, eq,¢’}.
Now, if 2/ e UNC and t € (0,¢) then we have 2z’ + t(hy,v1) € C for some v; € V.
Since 2z’ + t(hy,v1) € Us, the inclusion

2+ t(hy,v1) + t(ha,vs) € C

is also true under the appropriate choice of v, € V5. Taking into account that
2+ t(hy,v1) + t(ha,vs) € 2/ +t-{h} x V, we arrive at the relation

Z'+t{h} xV)NC # 2.

As V € By, was chosen arbitrarily, we conclude that (h, k) € RY(C, ).

Suppose now that (h, k;) € QY(C, 2), i = 1,2, while (h,k),V,V; and V5 have
the above meaning. According to the definition of Q'(C,z) there exist 5 > 0,
Us € B, and Wy € By, such that

(2" +tH{wa} x Vo) NC # @

for all 2/ €e UsNC, t € (0,e2) and we € W5. Consider a number &' > 0 and the sets
U €B,, W € By, and V' € By, satisfying the conditions

VICV, U +(0,e) - W x V' C Us,.

Making use of the definition of Q! (C, 2) again, we can select &; > 0, U; € B, and
W, € By, such that
G+t {uxV)YNC#£o



Local Convex Approximations 353

forall 2/ €e UyNC,t € (0,e) and wy € Wi. Put U := U1 NU,NU’, € := min{eq, eq,€"}
and W := W, N W', Suppose that 2/ e UNC, t € (0,¢), w; € W1 NW' wy € Wy
and w := w; +ws. Then by the above said u = 2’ +t(wy,v;) € C for certain v; € V'
and, since u € Uy, there is such vo € Vs, that u + t(ws,vy) € C. The observation
u+t(wy,va) € 2 +t-{w} x V gives

' +tH{w} xV)NC # @.
Hence, (h, k) € Q'(C, z). The following inclusions are obvious:
ARY(C, ) Cc RYNC, z);

AQHC ) C QH(C ),
which completes the proof. >

6.5.9. We now consider the problem of calculating the normal cone to the
composition of correspondences. Let 'y C X x Y, I'y CY x Z, where X,Y, Z are
topological vector spaces. If A := Pxxz is a natural projection from X x Y x Z
onto X X Z then the representation holds

ol = A((Th x Z) N (X xTy)).

Consider one more point u := (x,y,2) € X x Y x Z and state condition (p) for the
triple A, M := (I'y x Z)N(X xI'y) and u in the form: for each V = B, there exist
neighborhoods U € B, and W € B, such that I';(z) N T, (2) NV # @ for all
(r,2) € (UxW)N(Ty0Tly). If the last condition is met then we shall say that 'y
and T’y satisfy condition (pc) at u. Denote ug := (, 2), uy = (x,y), us = (y, 2).
Recall that in view of our agreements in 2.1.7 we have

Ng(T1,u) == {(S,T) € Z(X,E) x (Y, E)
:Sh—Tk <0, (h k) € CI(Ty,u1)}.

6.5.10. Theorem. Assume that I'y and 'y satisfy condition (pc) at u and one
of the following condition is met:

(1) Iy is R2-regular at u,, 'y is Rl-regular at us, while the cones R%(I'1,uy ) x Z
and X x RY(Ty,us) are in general position;
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(2) I'y is Q2-regular at u,, while the cones Q*(I'y,u;) x Z and X x CI(I'y, us)
are in general position;

(3) I'y is Q'-regular at us, while the cones CI(I'y,u;) x Z and X x QY(Ty,us)
are in general position.

Then the formulas are valid

CI(FQ o Fl,UO) D) CI(FQ,’LLQ) o Cl(Fl,ul),
NE(FZ o Fl;uO) C NE(FQ,UQ) l¢) NE(Flaul);

in addition, the set in right-hand side is closed in the topology of pointwise conver-
gence in L (X x Z,E).

Moreover, if I'1 and I's are convex correspondences then they are automatically
R-regular at the points u; and us respectively, and the inclusions are identities,
provided that the general position hypothesis in (1), (2) or (3) is met.

<1 The projection operator A := Px « z is continuous and open, while condition
(pc) ensure the validity of condition (p) for M, A and u. Therefore, by virtue of
6.5.5

Cl(ls 0 T'y,up) = CL{A(M),ug) 2 A(CI(M, u))

Each of the hypothesis (1)-(3) enables us to apply Proposition 6.5.3. Hence, taking
6.4.8 into consideration as well as the obvious identities

Cl(U x V, (u,v))
RY U x V, (u,v))
QYU x V, (u,v))

Cl(U,u) x Cl(V,v),
R (U,u) x CI(V,v),
Q (U, u) x CY(V, ),

I

we come to the first of the sought inclusions. Making again use of Propositions
6.5.3 and 6.5.5 we conclude that if (A4, B) € Ng(I's o T'1, up) then

(A, B) oA = (Al,Bl,O) + (O, —BQ,C)

for some (A;,B;) € Ng(['y,u;) and (Bs,Cs) € Ng(['s,u2). From this we deduce
A=A, B=Csu By = B; hence, (A,B) € Ng(I's,us) o Ng(['1,uy).

Next, it is easily seen that for a convex set V' we have cl(R (V,v) D Fd (V,v) at
any point v € V| whence its R-regularity follows. It only remains to observe that
RY(V,v) D R(V,v) and refer to 6.1.11, 6.5.4 and 6.5.5. >
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6.5.11. From this fact one can deduce many corollaries about calculating the -
subdifferentials of composite functions, as well as the normal cones of composite
sets. Varying the regularizing cones K, we obtain different regularity conditions
and different domains of validity for subdifferentiation formulas. We restrict ourself
to several examples.

6.5.12. Let C},...,C,, be sets in a topological vector space X and a point
x € X. Assume that at least one of the following condition is fulfilled:

(1) C; is R-regular for j = 1,...,n, and the cones R(C1,x),...,R(Cy,x) are
in general position;

(2) C; is Q-regular for j = 2,...,n, and the cones
Cl(Cy,2),Q(Cy,x),...,Q(Cy, x)

are in general position.

Then the formulas in 6.5.3 are valid.

6.5.13. A mapping F : X — E" is called faithful at x in the direction h € X
if fo(x)h € T x(h)U{+o0}, where

Tyo(h) :={k € E: (h, k) € CI(f,z) := Cl(epi(f), (z, f(x))).

Assume that the subspace Ey := ET — E7 is complemented in E. If f°(x)h > —o0,
and F is an order complete topological vector lattice with o-continuous norm then
f is faithful at = in the direction h. Indeed, under the listed hypothesis the set
T .(h) is a lower semilattice, i.e.

kl,kg S Tf’m(h) — ki1 Nky € Tf’x(h),

therefore f°(x)h =inf Ty ,(h) = lim Ty ,(h).

We say that the mappings f : X — E" and g : E — F" satisfy condition (pf) at
x € dom(g o f), if for each neighborhood V of y := f(x) there exist neighborhoods
U e B, and W € By, such that V N (f(z) + FT)Ng ' (z — Et) # @ for all
(z,2z) € (U x W) Nepi(go f). There are simple sufficient condition for (pf). For
instance, if the restriction of f onto dom(f) is continuous at = then f and g satisfy
condition (pf) at this point for whatever g.
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6.5.14. Theorem. Assume that the mappings f : X — F andg: F — FE
satisty condition (pf) at z € dom(g o f) and g increases on (f(U) + V) N dom(g)
for some U € B, and V € By. Let g is Q'-regular at y = f(x), while the cones
Cl(f,x) x E and X x Q'(g,y) are in general position. Then

dgo fw)C |J {TeZL(X,E):(T,5) €Ng(fx)}

Séag(y)

In addition, if f is faithful at x in the direction h € X then

(g0 [)*(2)h < g°(y) o f(z)I;

if f is faithful at = in all direction h € X then

dgo fx)c |J {o(Se ()}

Seag(y)

The right-hand sides of these inclusions are closed in the topology of pointwise
convergence in £ (X, E).

< Put I'y := epi(f) and 'y := epi(g). For a neighborhood y + V of y select
Vi € B, and W; € By, in accordance with condition (pf); moreover we can
assume that U; C U. Then ¢ is increasing on f(U;) + V and one can easily
see that (U; x W) Nepi(p) = (Uy x Wy) N Ty o'y, where ¢ := go f. Hence,
Cl(p, ) = Cl(I'y0I'y, (x, ¢(x))). Condition (pf) implies validity of condition (pc) for
Iy and 'y at (z, f(x), ¢(x)); moreover, condition (3) of Theorem 6.5.10 is fulfilled.
Thus, by virtue of Theorem 6.5.10 we have

Cl(p,z) D CUT'2, (y,9(y))) o CUT'y, (, f(x))) = Cl(g,y) o CI(f, z).

If Op(z) # @ then the first formula is evident.

Suppose that T € dp(x). Then (T,Ig) € Ng(p,x) and by Theorem 6.5.9
there is S € Z(F, F) such that (T,S) € Ng(f,x) and (S5, Ig) € Ng(g,y). The last
containment means that S € dg(y), whence the first formula follows.

Since g is increasing in a neighborhood of y, it can be easily verified that k; < ko
implies Ty (k1) D T,4(k2); thus, ¢°(y)k1 < g°(y)ks. Therefore, by directional
faithfulness of f we obtain the second formula. Finally, the last formula is a direct
consequence of 3.2.10 (2) and what was proven. >
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6.5.15. The above-considered objects of local convex analysis, i.e. tangent
cones, directional derivatives, subdifferentials with their various modifications form
the basis of the theory of necessary optimality conditions. Detailed expositions are
galor. Here we give only a simple example of necessary optimality conditions in
a multistage terminal dynamical problem.

Let X, ..., X, be topological vector lattices and G; be a correspondence from
Xi—1 to X, (i :=1,...,n). Asin 5.5.4. the set of correspondences Gy,...,G,
defines a dynamic family of processes (G j)i<j<n, Where G ; is the correspondence
from X; to X; determined by

GZ‘J‘Z:G,'_HO-"OG]‘, if j >14+1,
Gi,i—H = Gi+17 1= 0,1,... ,n— 1.

Clearly, G; ;0 G = G forall © < j <k <n. A path or trajectory of the family
of processes is defined as in 5.5.4.

Let E be a topological K-space, f : X — E and Gy C Xy. A path (zg,...,2,)
is said to be locally optimal if there exists a neighborhood U of z,, such that for any
path (yo,...,Yyn) with yo € Go and z,, € U the inequality holds f(x,) < f(yn).

Consider the cones
n

Kl = R(Gla (:E07:L.1)) X HX27 c

1=2
Ky = TL X0 % R(Gos (@n-1.20)) X .
1=0
n—1 1
Kn_|_1 = H Xz X R(f7 .T),
=0
n+1
KO = R(Go,CBO) X H Xi7
1=1

and put X, 41 := E.

6.5.16. Theorem. Assume that f is R'-regular at x, the set Gy is R-regular
at xg, and G; is R-regular at (x;—,x;) fori =1,... ;n. Let (xo,...,x,) be a locally
optimal path and the cones K, ..., K, are in general position. Then there exist
operators o; € Z(X;, F) satisfying the conditions

ag € Np(Go; o), a € 0f(zn),
(ai_l,ai) S NE(GZ, (Z‘i_l,ZBi)) (Z =1,... ,n).
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In addition, if f is a convex operator, GG; is a convex set for i = 0,1,...,n and
the containments are valid for some o € L (Xg, E), ..., L (X,, E) then (xg,...,zy)is
a locally optimal path.

< Put W := H?iol Xj. Define the sets ®,... ,®, 5 in W by

n—1 n+1
(1)02:<HXj>XUXE, q)lZ:GlXHXj,

=0 J=2
n+1 n—2
q)g::X()XGQXHXj,...,(I)nZ: (HXj>XGnXEa
j=3 Jj=0

n+1

n—1
P, = (H Xj> xepi(f), Pnan=Gox [ X;,

and put ® = ﬂ?;rg ¢;. If v:= (9,...,7p) is a locally optimal path then e >

f(zy) for every pair (v,e) € ®. From this we deduce that £k > 0, as soon as
(ho, b1y hn, k) € CI(®, (v, f(x,))); hence,

(O, . ,O,IE) S NE(@, (1), f(.fl?n)))

In virtue of 6.5.11 there exist <% € Ng(®;, (v, f(z,))) (i :==0,1,... ,n+ 2), such
that o + -+ + 10 = (0,...,0,1g)). The equality implies that <% = 0, @4 =
(ag,1,0,...,0), ..., o =(0,... ,an—1,0,,0), 1 = (0,...,0,,0), Hpyo =
(ap,0...,0) for some ag, ... ,aa,, satisfying the conditions:

Qg € NE(GO;J:R)7 6 = ]Ea (Oé,ﬁ) € NE(fvle)
(aj—1,0;5) € N(Gy, (zj-1,75)) (G =1,...,n).

Thus, the sought containments follow.
Assume now that all data are convex and the containments are valid. Then
for every path (yg,...,y,) of the dynamical system we have

a’O(yO) < 040(370)7 an(yn) - a’n(xn) < f(yn) - f(xn)7
ai—1(Yic1) — ai(y;) < cioq(xy) — ai(xg) i:=1,...,n.

Summing the last inequalities over ¢, we obtain

0 < ag(yo) — @0 (®) < an(yn) — an(zn) < f(yn) — flan). >
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6.6. Comments

The literature on nonsmooth analysis is too large to be surveyed in detail
anywhere. We point out only some standard references. There are several ex-
cellent books that reflect the main directions of research and the state of the art:
F. H. Clarke [65], R. T. Rockafellar [354], R. T. Rockafellar and R. J.-B. Wets [359],
J.-P. Aubin and I. Ekeland [16], J.-P. Aubin and H. Frankowska [17], P. D. Loewen
[276], V. F. Dem’yanov and A. M. Rubinov [76], etc.

6.6.1. The Renaissance of the theory of local approximation stems from the
F. Clarke discovery of the tangent cone which is named after him (see [62, 65]).
Invention of a general definition in an arbitrary topological vector space turns out
to be far from triviality. This was implemented mainly by R. T. Rockafellar.

The sweeping changes in nonsmooth analysis due to the Clarke cone are re- |
flected in dozens of surveys and monographs [16, 65, 76, 77, 276].

The diversity of various approximating cones necessitated search into their
classification.

The articles by S. Dolecki [85, 87] and D. E. Ward [407-409] are to be mentioned
in this respect. The classification of tangents which involves infinitesimals was
proposed by S. S. Kutateladze in [249].

The regularizing cones of type R! and Q! (see 6.1.17) were introduced by
A. G. Kusraev [197, 199, 203] and L. Thibault [387, 388].

The original definition of Clarke’s subdifferential was based upon the idea of
a limiting normal cone, i.e., the cone was defined as the closed convex hull of the
limits of differentials at smooth points as the points tend to a given one [62]. Later
F. Clarke [64] extended the definition of his subdifferential to an arbitrary Banach
space persuing completely different approach which uses the distance function, see
also [65]. The two approaches give the same result in finite-dimensions; and to find
infinite-dimensional spaces which share the same property was an exciting question
for many years. J. M. Borwein and H. M. Strojwas succeeded in this direction,
see [47, 48]. “Limiting subdifferentials” (convexification-free) were explored by
B. S. Mordukhovich [295, 297, 298] and A. Ya. Kruger [191, 193]. There are cases
in which such subdifferentials are better than the Clarke subdifferential [299].

A fundamental contribution was made by A. D. Ioffe. In [108, 145-147] he
developed a general theory of approximate subdifferentials.

6.6.2. The theory of different convergences based on epigraphs was intensively
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developed in recent years in demand of optimization theory. A notable role in the
process was played by a book of H. Attouch [13]. We emphasize with pleasure a con-
tribution of S. Dolecki who elaborated interrelations with the theory of convergence
spaces.

Our exposition follows [253].

6.6.3. The idea of involving fixed sets of infinitesimals for constructing ap-
proximation was proposed in [252]. In presentation of the questions pertaining to
Cornet’s theorem we mainly follow J.-B. Hiriart-Urruty [135].

6.6.4. A general approach to constructing approximations of sums and com-
positions was proposed in [203, 213]. Our exposition follows S. S. Kutateladze [253].

6.6.5. The Clarke type subdifferentials for mappings acting into an infinite-
dimensional (ordered) vector spaces were first considered by A. G. Kusraev [195]
and L. Thibault [385, 386]; then by J.-P. Penot [327], N. S. Popageorgion [323], and
T. W. Reiland [342, 343]. In these articles Lipschitz type operators were introduced
and first order optimality conditions for nonsmooth programs were obtained, see
also [197, 199, 385, 387].

In [343] one can also find a discussion and comparison of different concepts
proposed in these articles. A. D. Ioffe [140, 141, 143] developed a rather differ-
ent approach to subdifferentiation of vector-valued functions in Banach spaces and
provided many fundamental results in nonsmooth analysis, see also 1.6.6 and [139,
145-147, 149).

The method of subdifferentiation discussed in 6.5.3—6.5.7 was proposed by
A. G. Kusraev [199, 203, 213] (see also [215, 220]).

6.6.6. Its advantages notwithstanding, Clarke’s conception fails to be conve-
nient and effective in all cases. It is easy to give examples in which the behavior
of a function or a set near some point is better described by another approxima-
tion. Other types of approximation, alongside with the Clarke cone, are to be
involved in obtaining additional information, on a particular class of problems,
sets, or functions. For instance, it is often preferable to use the directional deriva-
tives of a function. In the books by A. D. Ioffe and V. M. Tikhomirov [153] and
B. N. Pshenichnyi [337] locally convex and quasidifferentiable functions were con-
sidered, i.e., functions whose directional derivatives exist and are convex. This
approach was further pursued in V. F. Dem’yanov and A. M. Rubinov [76].
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(a) Quasidifferential. Let X be a Banach space and X', its dual. Say that
a function f defined on a set U C X is quasidifferentiable at a point x € U if the
directional derivative f'(x)h = limy o t 1 [f(z+th) — f(z)] is defined at every h € X
and, moreover, f’(z) is representable as difference of sublinear functionals. One
defines the quasidifferential Of(x) of a function f at a point x as the element of

the space CS.(X’) := CS.(X,R) of convex sets in X’ which corresponds to the

functional f’(z) under the isomorphism

(A1, 42) — s, s(z) = sup p(z') — sup v(z'),
neEA vEAs

where A; and A, are weakly compact convex sets in X’ (see 1.5.3 and 1.5.7). If
(0f (x), 8f(x)) is some pair in the coset 0 f(x) then we write 0f (x) = (0f (), df (z)).
In V. F. Dem’yanov and A. M. Rubinov’s book [76] a calculus of quasidifferentials
is developed and necessary conditions for an extremum are obtained in terms of
quasidifferentials. For further references see [73, 76, 77].

(b) First order convex approximation. Consider a set ) in a topological
vector space X. A convex set F' C X is called a first order convex approximation
to Q if the following conditions are satisfied:

a) 0 € F and F # {0},

b) if {z1,...,z,} is an arbitrary finite subset in F' and U is an arbitrary
neighborhood of the origin in X, then there exists a number €5 > 0 such that for
every 0 < € < g there is a continuous mapping . : R — X satisfying the relation

SOE(GJ) = ng(ah...,an) € [5 (ZCLZQZZ —|—U)

=1

NnQ

for all a € R™.
Grounding on the concept of first order convex approximation, L. W. Neustadt
in [307] developed some abstract variational theory.
(c) Tents. Let Q be an arbitrary set in R”. A convex cone K C R" is called
a tent of the set (2 at a point zq is there exists a smooth mapping ¢ that is defined
on some neighborhood of the point xy in R™ and satisfies the following conditions:
a) o(x) =z + r(z) and lim,_ ., |¥£3§c)ol| = 0;
b) f(z) € Q for z € U N (z9 + K), where U is a ball centered at zy.
A cone K is called a local tent of the set  at a point zq if for every point 2’ €

ri K there exists a cone L C K such that L is a tent of the set Q at the point 2/,
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2 erl,and L — L = K — K. About application of tents to extremal problems
see V. G. Boltyanskii [37].

(d) LMO-approximation. So is termed some modification of the concept
of refined convex approximation introduced in E. S. Levitin, A. A. Milyutin, and
N. P. Osmolovskil [266], see also [139].

Suppose that f is a real function given in some neighborhood U of a point zq
in a normed vector space X. A function ¢ : U x X — R is called an LMO-
approzimation of f at the point xg if the following conditions are satisfied:

a) o(z,0) = f(x), v € U;

b) the function h — @(x, h) is convex and continuous for all z € U;

¢) limy ., infr,—o ||| [p(z, h) — f(z + h)] > 0.

LMO-approximation (as the method of selecting LMO-approximations) is one
of the most powerful and elegant tools for analysis of extremal problems. LMO-
approximation yields higher order necessary and sufficient conditions [265, 266],
whereas other types of unilateral approximation are aimed at obtaining first order
necessary conditions.

(e) Upper convex approximation. Let f and zy are the same as in (d).
A sublinear function p : X — R is said to be an upper convex approximation to f
at xq if the directional derivative f'(zg) exists and f'(xz)h < p(h) for all h € X.
Lower convex approximations are defined analogously. This concept was introduced
and elaborated by B. N. Pshenichnyi [336], see also [76].

(f) We further indicate some types of local approximation to nondifferentiable
functions. In N. Z. Shor [372] the notion of almost-gradient was introduced for
the class of almost differentiable functions. The set of almost-gradients of such
a function at some point is a closed set whose convex hull coincides with the Clarke
subdifferential. A notion somewhat more general than the Clarke subdifferential
was considered by J. Warga [412].

Close concepts of subgradient were introduced in the articles by A. Ya. Kruger
[192]; M. S. Bazaraa and J. J. Goode [23]; and M. S. Bazaraa, J. J. Goode, and
M. Z. Nashed [24]. This circle of ideas comprises the concept of weakly convex
function and its quasigradients studied by A. Ya. Kruger [191, 193].

Observe also the concepts of upper convex approximation and upper and lower
directional derivatives in the sense of J. P. Penot [327].
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