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ABSTRACT. In this paper, we provide various characterizations of sev-
eral well-posedness concepts in mathematical programming and saddle point
problems. We introduce a large class of generalized stabilization methods
and display variational asymptotic developments of minimum and saddle
values of regularization schemes under consideration. The convex and non-
convex cases are studied. A class of well-posed problems has been also stud-
ied using infimal-convolution, epigraphical analysis and subdifferentiability.
Many examples and applications illustrated our investigation. Notably an
application to Legendre-Fenchel transform in locally convex spaces is given.
A detailed study of Levitin-Polyak well-posedness in mathematical program-
ming as well as the one for saddle point problems have been displayed in
metric and normed spaces.
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1. Introduction. Ill-posed problems cover a large field in pure and ap-
plied mathematics [6, 36, 72, 73|. They are notably encountered in optimization,
variational analysis and mathematical physics [21, 30, 31]. The central feature
of these problems we regularize is their instability. This means that the solution
fails to be unique or most importantly, small changes in data of the model, which
are closely related to the errors of experimental measurements or unexpected
phenomena, could lead to uncontrollable errors. In other words, the gap between
the solutions (if any) of the perturbed model and the ones of the original prob-
lem may be very large relatively to a specified metric; accordingly meaningless
interpretations may occur in the course of physical or economical investigations
or other fields of experimental sciences. A natural idea is to replace the initial
problem by a sequence of well-posed problems guaranteeing robustness and sta-
bility of their solutions and providing a large choice of numerical methods for
approximating them. Roughly speaking, a model is said to be robust if its so-
lutions and performance results remain relatively unchanged when exposed to
perturbations, random phenomena and uncertainties (For instance, see [76] and
references therein).

On the other hand the notion of well-posedness in optimization is strongly
related to the regularization methods considered as a logistic support for the the-
ory of small parameter and asymptotic analysis. They play a crucial role in
the stabilization and approximation of the solutions of a wide class of problems
in pure and applied mathematics. Well-posedness has several definitions and
characterizations in the literature [9, 10, 11, 21, 79, 80]. The concept of reg-
ularization or stabilization goes back to the works of Tikhonov (for instance,
see [21, 71, 72, 73] and references therein) and has considerable applications
as in variational analysis and optimization [2, 18, 45, 57, 66|, partial differen-
tial equations and optimal control [19, 21, 32, 40, 41, 42, 58], inverse problems
[12, 13, 15, 24, 29, 33, 78], plasticity theory [70], calculus of variations [21, 22, 27],
variational and hemivariational inequalities [1, 14, 28, 43, 44, 51, 59], fixed point
theory and inclusion problems [25, 37, 39, 61, 74], minimax and saddle-value
problems [46, 60, 62, 67, 68].

The concepts of stability and instability is also extended to optimization
problems. If we deal for instance with unstable minimization problems of the
kind

P) : min f(x
(P)  min f(x)
with nonempty solution sets denoted by argmin(f, C'), (i.e. there exists a sequence

(zp)n in C without any cluster point such that f(x,) — mingecc f(z)) where
f X —] — o00,+00] is a proper convex lower semicontinuous function defined
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on a reflexive Banach space X renormed by an equivalent norm || - || making it
an F-space [21] and C is a weakly compact and convex; we can stabilize it by a
sequence of well-posed problems in the Tikhonov sense

(Pn) : ggg(f (z) + eng(x)),

where g : X — [0,400[ is any lower semicontinuous uniformly convex function;
that is for each €, > 0, f + €,9 has a unique minimizer x,, on C' and every min-
imizing sequence of (P,) converges to z;, in the norm topology [21]. Moreover,
if €, — 0, ||z, —Z|| — 0, where T is a solution of (P) satisfying remarkable
properties [21, 38] (see also [54, 55] if C' is the whole space X and g is a specified
function). Consequently, every numerical method generating a minimizing se-
quence for (P,,) leads to an approximation of x,, and so to T for a suitable choice
of €,,. In the last example, stability and instability characters may be interpreted
in terms of special multifunctions as follows: If we set for each fixed ¢ > 0 the
multifunction:

a € [0, +o00[ = R(a) = a — argmin(f + eg,C)
= {t € C/f(t) + eg(t) < mingec(f(x) + eg(x)) + a}
and

R(0) = argmin(f + e9, C) = {x.},

we see that R°(0) C R(«) and R is stable at 0, that is, Vy, € R(@), (¥a)a
converges to z. if @« — 0. Now, if we consider the multifunction

€ € [0,400] = D(e) = € — argmin(f, C)

and D(0) = argmin(f, C'), we observe that D is unstable at 0 because there exists
a minimizing sequence (z¢)¢, ze € D(€) without any subsequence converging to a
point in D(0); in other words (P) is not well-posed in the generalized sense of
Tikhonov [21]. Other types of well-posedness can be found in the literature as
Levitin-Polyak well-posedness, Hadamard well-posedness, etc. [11, 21, 49, 50].
It is worth noting that the class of well-posed minimization problems enjoys
many interesting generic properties expressing in general that most problems are
well-posed or may be approximated in a certain sense by a sequence of well-
posed problems involving specified regularization functions [10, 21, 64]. Also,
it should be pointed out that the regularization methods with their diversity
and rich properties provide flexible tools for characterizing classes of variational
convergences for functions and operators [2, 7, 56] in approximation theory and
optimization.

The goal of this paper is to investigate the well- posedness in several
senses of a class of optimization problems. First we introduce a new generalized
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regularization method in optimization and variational analysis in a general Haus-
dorff topological space. We show that this wide class of regularization functions
includes most classical regularizations existing in the literature and more. We
prove a central theorem (Theorem 3.2) from which we derive various types of
variational asymptotic developments either in the convex and nonconvex case;
notably an application is given to the Legendre-Fenchel transform for convex
functions defined on a locally convex space. Well-posedness of such regular-
izations is also investigated when the functions under consideration are convex
proper lower semicontinuous and defined on a reflexive Banach space. A stabil-
ity result involving a class of variational convergences of operators has been also
displayed within the framework of variational asymptotic developments. After-
wards, we provide various characterizations of well-posedness in terms of infimal-
convolution and subdifferentiability in the sense of convex analysis. Finally we
state again a central theorem (Theorem 10.2) concerning the regularizations of
saddle functions in the Tikhonov sense and their variational asymptotic develop-
ments. Well-posedness of saddle point problems is also studied in metric spaces
by introducing a variety of variational sets which will characterize various notions
of well-posedness under consideration. Many examples illustrate our investiga-
tion.

This paper is organized as follows: In Section 2 we consider some notations
and recall some results and definitions. In Section 3 we introduce a generalized
stabilization method in a general topological space and prove a central theorem
for a large class of minimization problems under suitable hypotheses. Afterwards,
we observe through special cases of regularization functions that our assumptions
are not restrictive and include most classical regularizations and more. Section 4
is devoted to the study of the stability of variational asymptotic developments by
epi-convergence. Indeed, if the initial minimization problem is not easy to deal
with and can be approximated in a variational sense by a sequence of simple prob-
lems (P,),, we apply the regularization technique in Theorem 3.2 to each (F,)
and derive variational asymptotic developments for the last problem; so by a di-
agonalization method established in [2] and concerning double indexed sequences,
we prove uniform asymptotic developments for a subsequence (P, ), and deduce
the stability of the minimum of sum of functions under consideration without
having necessarily the stability of this sum by epi-convergence, even in the non-
convex case. Section 5 provides some applications of the previous results to the
convex case. Notably well-posedness of generalized regularizations is studied in
reflexive Banach spaces. In Section 6 we give an application to Legendre-Fenchel
transform in the convex case. Section 7 is devoted to new characterizations of
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a class of well-posed problems via some operations involving infimal-convolution
and special regularization functions in normed spaces. In Section 8 we provide
various characterizations of Levitin-Polyak and strong well-posedness. In Section
9 we give a geometrical interpretation of some notions of well-posedness in terms
of epigraphical analysis and subdifferentiability. In Section 10 we introduce the
generalized regularizations of saddle functions and state again a fundamental the-
orem in which we provide some approximation results and variational asymptotic
developments for the regularizations of bivariate functions in a Hausdorff topo-
logical space. Well-posedness of such regularizations is investigated in Section 11.
Section 12 is devoted to the investigation of well-posedness of saddle functions
in metric spaces. Several examples illustrate various notions of well-posedness
under consideration.

2. Notations and preliminaries. Let X be a nonempty set and
f X — [-00,+00] be a function. The effective domain of f is the set
Domf = {z € X | f(z) < 400} and its epigraph is denoted by epif =
{(z,\) € X xR | f(z) < A}. If K C X we denote the epigraph of f rela-
tively to K by epi fx = {(z,\) € K xR | f(z) < A\}. We say that f is proper on
a nonempty subset C' of X if f(x) > —oo for every € C and f(z) is finite for
some z in C'. The characteristic function d~ of C' is the function defined on X
by éc(x) = 0 if z € C and éc(x) = +o0, otherwise. The minimization problem
of f on C is denoted by (f,C) : mingec f(z) and the solution set of (f,C) is
S = argmin(f,C) = {7 € C | f(T) = mingec f(x)}. Along the paper we will
suppose always that v(f, K) = inf,cx f(x) is finite whenever we are concerned
by a minimization problem (f, K). Set

e —argmin(f,C) ={z e C | f(z) <v(f,C)+¢€}

which is always a nonempty set. When C' = X, the last set is denoted simply by
€ —argmin f. In the case where supy f is finite we denote by

e —argmax f = {2’ € X | sup f(z) —e < f(2')}.
zeX

If (X,d) is a metric space and € > 0, define the sets
L(/,.C.) = {z € X | d(x,C) < e, f(x) < v(f,C) + ¢},
L'(f,C.e) ={z € X | d(z,C) < &, [f(z) —v(f,C)] < e},
C.={zreX |dzC) <e}.
The Hausdorff distance [21] between two subsets A, B of X is denoted by
di (A, B) = max(e(A, B),e(B, A)) where e(A, B) = sup,c 4 d(z, B). We say that
the minimization problem (f,C) is well-posed in the sense of Levitin-Polyak,



248 D. Mentagui

if it has a unique minimizer 2’ € C and every sequence (x,), of X verifying
d(zy,C) — 0 and f(x,) — f(2’) converges to z’. The sequence (z,)y is called
Levitin-Polyak generalized minimizing sequence (see [21] and references therein).
Such sequences can be found in some numerical optimization methods as the ex-
terior penalty technique. (f,C) is called well-posed in the Tikhonov sense if it has
a unique minimizer ¢’ € C' and every sequence (x,), of C such that f(x,) — f(t')
converges to t’. For the interest of these two notions in theoretical and algorithmic
optimization see for instance [21] and references therein. We say that (f,C) is
strongly well-posed if it has a unique minimizer 2’ € C and every sequence (zy,), of
X satisfying d(z,,C) — 0 and lim,, f(2,) < f(2') converges to 2’. Such sequence
is called generalized minimizing sequence [9, 10, 11, 21]. In fact (f,C') may have
many minimizers, so we need a generalized definition of well-posedness. Then
(f,C) is called well-posed in the Tikhonov generalized sense [21] if argmin(f,C)
is nonempty and every minimizing sequence (), of C has a subsequence con-
verging to an element of argmin(f,C). We say that (f,C) is well-posed in
the generalized sense of Levitin-Polyak (resp. well-posed in the strong gener-
alized sense) (see [9, 11, 21] and references therein), if argmin(f, C) is nonempty
and every sequence (xy), of X verifying d(z,,C) — 0 and f(z,) — ming f
(resp. if argmin(f,C) is nonempty and every sequence (z,), of X satisfying
d(zn,C) — 0 and lim,, f(2,) < minc f) has a subsequence converging to an el-
ement of argmin(f,C). A function ¢ : D — [0,+0o0[, D C R is called a forcing
function [21] if 0 € D, ¢(0) = 0 and a, € D, c¢(ap,) - 0 = a, — 0. If X is
a normed space with norm || - || and d(z,y) = ||z — y|| is its associated metric,
consider two functions f : K —] — 00,400, g : K/ —] — 00, +00] where K, K’ are
two subsets of X. The function denoted by fVg called the infimal-convolution
(or epi-sum) of f and g is defined on K + K’ by

(fV9)(=) = inf{f(x) + 9(y) | (v,y) € K x K’ and 2=z +y}.

If K = K' = X, we can also write (fVg)(z) = infeex{f(x) + g(z — x)}. This
notion of convolution plays a crucial role in optimization and variational analysis
(see for instance [3, 35, 51, 52, 54] and references therein). We say that fVg is
exact at a point z € K 4+ K’ if there exists (z,y) € K x K’ such that z =z +y
and (fVg)(z) = f(z)+ f(y). If (f,K) is well-posed in the Tikhonov sense (or
in the Tikhonov generalized sense), we can associate to it a forcing ¢ (in general
not unique) such that f(z) > ming f + ¢(d(z, argmin(f, K))) for every x € K
[21, 80].

Let X* be the topological dual of the normed space X and Bx-(0,1) be
the closed ball of origin 0 and radius 1. For a subset B C X, conv(B) denotes
the convex generated by B. We say that an element 2/ € X*, 2/ # 0 exposes
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strongly « on K if x € K and for every sequence (x,), of K satisfying
wl(xn) = <xna$/> - sup(t,:c'),
teK
then ||z, —z| — 0, n — +oo [21, 26, 63] i.e (—2/, K) is Tikhonov well-posed with
solution z. If f : X — [—00,400] is a function, the generalized regularization
of f of parameters A > 0, p > 1 is the function

ole) = inf {7+ 2o =l |

In the case where A > 0 and p = 2, f\ = f\2 is called the Moreau-Yoshida
regularization of f of parameter A > 0.

fly+ )\7;0\) — /W) exists for some (y,w) € X x X,

() = Jim. fly+ M;) — /)

If lim)\_>0+

denotes the directional derivative of f at y along the direction w. If a: R — R
is a function, f is said to be a-convex if the function z € X — (ao f)(z) =
a(f(x)) is convex with the conventions considered in [35, p. 326]. The Legendre-
Fenchel transform of f is the function f* defined for every y € X* by f*(y) =
supyex{(z,y) — f(x)} [22, 35]. The subdifferential of f at a point z in the sense
of convex analysis is defined by

0f(e) = &' € X* | [ + o) = @), T0) =0 (51 I7) @)

For some crucial properties of df(x) and its role in optimization and variational
and convex analysis see [21, 35].

By an application of Hahn-Banach theorem, it is well known that T'(x) is
nonempty for every z € X and T'(z) = {2’ € X* | ||| = ||z|| and (z,2’) = ||=||*}.
When X is reflexive, by renorming [2, 75] we can assume without loss of generality
that || - ||x and || - |[|x+ are strictly convex; consequently T'(z) = {0(z)} where
0(x) denotes the Fréchet derivative of n(x) = 1|z||?. If X is a Hilbert space, it

2
is easy to see that 0(z) = x if X* is identified to X.

_Definition 2.1 ([2]). Let X be a topological Hausdorff space. Let fp, [ :
X — R, n € N be a sequence of functions. We say that (fn)n epi-converges
sequentially to f on X and we write f, epi-seq f if:
(1) Vr, Vo, —x, f(l‘) < h_mn fn(wn)f
(2) Ve, Iz, — x, such that f,(x,) = f(z).

Convergence in this sense has remarkable properties in the literature. One
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of the crucial properties in a general topological setting is the following stability
result:
Theorem 2.2 ([2]). Assume that f, epi-seq [ and (z,), be a sequence in

X such that fn(x,) < infx fo+yn, Y — 0 with v, > 0 and infx f, € R. Then for
every converging subsequence (T, )i to an element T, we have T € argmin(f, X)
and fp,(Tn,) = miny f when k — +oo.

Definition 2.3 ([2]). Let X be a metric space and (jn)n be a sequence of
functions from X into [—oo,+00]. The epi-limit inferior of the sequence (jn)n is
the function denoted by e— lim j, (x) = inf{lim jx(x) : (xx)x | xx — z}.

Definition 2.4 ([35]). Let X be a topological Hausdorff space and C C X.
We say that a function f : X — R is inf-compact on C if for every A € R the set
Ly={z e C| f(x) <A} is compact. If C = X, f is called inf-compact.

Now consider two metric spaces (X,d), (Y,d') and X x Y is the metric
space endowed with the product topology associated to the metric

d((z,y), (2',y")) = max(d(z,2"),d (y,y)).

Consider a function F : X x Y — R and assume that the following hypotheses
hold

(Hy): Vz € X, Jy € Y such that F(z,y) > —oo and
(Hp): Vy € Y, 3z € X such that F(z,y) < +oo.

Set G(z) = supyey F(7,y), H(y) = infrex F(z,y). It is clear that Vz €
X G(x) > —o00,Vy €Y H(y) < 400 and the function W (z,y) = G(x) — H(y) is
well defined on X x Y with W > 0. We have

e —argmin W = {(az,y) eX XY | W(x,y) g)}n{;W—H—:}
X

= {(x,y) EX XY | W(x,y) <infsupF—supian+e}.
X vy y X

If (Z,7) is a saddle point of F' on X x Y, then
max min F'(z,y) = min F(x,7) = max F(T,y)
y @ @ y
— minmax F(z,y) = G() = H(p) = F(7,7)
Ty

are finite.

Definition 2.5 ([16]). A sequence (xy,yn)n in X XY is called minimaz-
imizing sequence of F if W (xy,yn) — 0 when n — +00.
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The last definition is equivalent to the existence of €, > 0, ¢, — 0 such
that F'(zp,y) < e, + F(z,yn) V(z,y) € X x Y. Note that a function does not
always possess a minimaximising sequence [16].

Theorem 2.6 ([16]). The following are equivalent:
(a) F has a minimazximizing sequence on X X Y;
(b) %nfx sup, F'(z,y) = sup,, inf, F'(z,y);
(¢) inf(, ) W(z,y) = 0.

Definition 2.7 ([16]). We say that F' has well-posed saddle problem on
X XY orbriefly (F, X xY) is well-posed if F' has a unique saddle point Z = (T, 7)
on X XY and every minimaximizing sequence of F' converges to Z.

Definition 2.8 ([51]). We say that F has strongly well-posed saddle prob-
lem on X XY or briefly (F,X xY) is strongly well-posed if F has a unique
saddle point Z = (Z,7) on X XY and every sequence ((n,Yn))n such that
F(xn,yn) — F(Z) converges to Z.

Remark 2.9. If (F, X xY) is strongly well-posed, then it is well-posed
because every minimaximizing sequence ((Zy,Yyn))n verifies
F(zpn,yn) — sup inf F(z,y) = inf sup F(z,y) (see [16]).
yey zeX rzeX yey
Assume that sup,cy infyex F'(7,y), infrex sup ey F(z,y) are finite and
the function W(z,y) = G(zx) — H(y) is well defined. If p = infx supy F' —
supy inf x F, we have always

e —argmin W C (e + p) — argminmax F'
={(z,y) e X xY | G(z) —e—p < F(a,y) < H(y) + €+ p}
C (2¢ + p) — argmin W.

The set € — argminmax F' = {(z,y) € X x Y/G(z) —e < F(x,y) < H(y) + €} is
considered in many references as in [62] and references therein. If € = 0 this set
is reduced to the set of saddle points of F' on X x Y. If p = 0, it is clear that
€ — argminmax F' is nonempty for every € > 0. If infy supy F' # supy infx F,
it is easy to see that ¢ — argminmax F' is empty for some ¢y > 0, and then
for all 0 < € < €. It is shown in [62] that the following condition holds: if
(x0,y0) € (e — argminG) X (e — argmax H) and infx G — supy H < ¢, then
(z0,y0) € (2e+€1) —argminmax F; so if inf x supy F' = supy infx F', then we find
by another mean that € — argminmax F' is nonempty for every e > 0.
Consider for every € > 0 the following variational sets:

A(F.6) = {(r.y) € X x Y/sup H(y) ~ ¢ < F(r.y) < inf G(x) +).
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A(Foe) = {(z,y) e X xY/i?(fG—eg F(z,y) Sigl{fG—i-e} and
Ao(Fre) = {(x,y) e X xY/supH — e < F(z,y) <sup H + €}.
Y Y

If Xy, Y7 are respectively two subsets of X, Y and sup,ey, infrex, Fi(,y),
inf,ex, supyey, F'(7,y) are finite and the function Z(x,y) = J(x) — K(y) is well
defined with J(z) = sup,ey, F'(7,y), * € X and K(y) = infiex, F(z,y), y € Y,
we define the sets:

A(F,¢) = {(a,b) € X x Y | d(a,X1) < e,d (b,Y1) < e
and F(a,y) — e < F(z,b)¥ (z,y) € X1 x 1},
)
)

B(F,e) = {(a,b) € X xY | d(a,X1) <¢€,d(b,Y1) <eand |Z(a,b)| < e} and

A'(Fye) = {(a,b) € X x Y | d(a,X1) < e,d(bY]) <e

and sup K(y) — e < F(a,b) < inf J(z)+ €}.
YyEY] reXq

Definition 2.10. We say that the saddle point problem (F, Xy X Y1) is
Levitin-Polyak well-posed if it has a unique saddle point (Z,7) € X1 X Y7 and
every sequence (Tn,yn) € X XY such that d(x,, X1) — 0, d'(yn, Y1) — 0 and
Z(Xn,Yn) = J(xn) — K(yn) — 0 converges to (T,7); that is the minimization
problem (Z, X1 x Y1) is Levitin-Polyak well-posed and minx, xy, Z = Z(z,y) = 0.

Definition 2.11. We say that the saddle point problem (F, Xy x Y7) is
strongly Levitin-Polyak well-posed if it has a unique saddle point (T,7) € X1 x Y1
and every sequence (Tpn,yn) € X XY such that d(z,, X1) — 0, d' (yn, Y1) — 0 and
F(xn,yn) — F(Z,7) converges to (T,7).

Definition 2.12 ([21]). Let A be a bounded subset of a metric space X,
the noncompctness degree of A is the Kuratowski number of A, defined by

Oé(A) = inf {6 >0 : H(Ai)i:LQ,...,n AC U Az and diam AZ < 6} .
i=1
We can verify easily that o(A) < a(B) if A C B, and a(A) = 0 if and only if A
1s relatively compact.

3. New generalized regularizations in the Tikhonov sense.
The goal of this section is to introduce a new generalized regularization method
in the Tikhonov sense in a general topological Hausdorff space and generalize a
result established in reflexive spaces for convex functions [54, 55] and concerns
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the classical Tikhonov regularization method used in variational analysis and its
related topics.

Definition 3.1. Let X be a nonempty set. For € > 0 a function F, is
called a generalized reqularization in the Tikhonov sense of a function f : X —
[—00, +00] if Fe(x) = f(z)+eg(x)+he(x), where g, he : X — R are two functions.

Throughout, unless otherwise stated, X stands for a general Hausdorff
topological space, f : X — R[{J{+o0}, g : X — R be two lower semicontinuous
(Isc) functions with f is proper and C' be a nonempty closed subset of X. Along
the paper we are concerned by the minimization problem

(f,C) :gleigf(x)-

The solution set S = argmin(f,C) is assumed to be nonempty and ming f is
finite. Now consider a sequence hg : X — R of functions such that r, =
inf ec hi(z) is finite for all k. To (f,C) we associate the following generalized
regularization problems

Py) : min F)

(Pg) : min Fj(z),
where Fi(z) = f(z) + exg(z) + hi(x), €z > 0 and we suppose that ¢, — 0 if
k — 4o0.

Theorem 3.2. Assume that the following conditions hold
(A): iy, = info Fy is finite for every k and (zx)r is a sequence of C relatively
compact satisfying

r .
(3.1) Bl =0 g g oo
€k
Suppose also that
h _
(3.2) M) 2Tk o kL oo, Vse S
€k
Then:

1) any cluster point Z € C of (zx ) verifies Z € argmin(g, S).
2) f(zx) = f(Z) and g(zx) — g(Z) when k — +oo.

(3) there exist sequences (0k)k, (0} )k, (O )k, (0} )k of scalars converging to
0 such that we have the following asymptotic developments:

—~~

Pl — mi . -
k(zx) = min f(z) + e min g(z) + f hy(z) + exdy

— . . . fh 5/
min f () + ex min g(x) + inf hy(2) + exd,
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and
inf F, = mi i inf h 0
inf Fy = min f(z) + e min g(z) + inf hy(z) + by
= mi i inf h 0;..
min f(z) + e glelgg(x) + inf, k() + ey,
Moreover

f(zr) —ming f
€k

Remark 3.3. In Theorem 3.2, g is not necessarily positive as it is al-

ways supposed in the literature. On the other hand, it is clear that we can

find always a sequence (z)r in C such that Fj(zx) < i + 6% if 7y is finite, so

Fie(2k) — iy

€k

C' is compact and hy is lsc, (Py) has a solution zj for every k and if we take

2, = o), then (A) and (3.1) are straightforward satisfied, so from (3) there exists
a sequence (ay ) of numbers converging to 0 such that

Fi(xr) = ggg(f(ﬂﬁ) + exg(x) + hy(z))

_ . e .
min f () + ex min g(x) + inf hi (@) + exon

— 0 when k — +o00.

limg 4 o0 = 0, but in general (zx)x is not relatively compact. If

Proof. Pick € > 0. By (3.1) we have for all k£ large enough,
Fi(zk) = (i) + englen) + hu(zi) < inf By + exe < f(s) + exg(s) + hi(s) + exe
Vs € S. Then,

(3.3) 0< f(zr) — f(s) < erlg(s) = g9(zk)) + hi(s) — i + exe, Vs €S
Hence we deduce that
hi(s) —
(3.4) 9lz) < g(s) + M te VseS
k
and limy g(2x) < limy, g(2x) < g(s) + € by (3.2) for every € > 0 and s € S. So,
(3.5) lim g(z¢) < limg(z;) < g(s), Vs €S
k

Now by lower semicontinuity of g and relative compactness of (zj)r we
can find m € R such that m < g(z) Vk. We derive from (3.5) that (g(zx))x is
bounded and f(z;) — mingec f(z) by (3.2) and (3.3); so by lower semicontinuity
of f we get f(Z) = mingec f(x) for any cluster point Z € C of (z;), i.e Z € S.
Since ¢ is lower semicontinuous, (3.4) and (3.2) imply that Z € argmin(g, S).
Again by lower semicontinuity of g, boundedness of (g(zx))r and (3.5) we may
check easily that (g(zx))r has the unique cluster point g(Z) = mingeg g(s) to
which the sequence converges. This ends the proof of (1) and (2).
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Now take s = Z in (3.3); we have
— mi hi(Z) —
o) "o ¢ gy - gl + BELZT0
€k €k
f(zr) — ming f

€k
hi(Z) + ex(9(Z) — g(zk)) + €xe, we derive that

hi(zk) =1 _ hi(Z) =1

hence oy, = — 0 when k — +o00. Keeping in mind that hy(zx) <

0< < +9(z) — g(zk) + ¢,
€k €k
h _
and then "R ZTE 0 hen ko5 400 by (3.2) and (2). On the other hand,
€k
Fio(zr) = flze) =i erglzr) + ha(zr) — 7 gm0 + hy(z) — T
€L €L €k
I3 _ _
Set ¥, = k(2k) = 1 (k) = 7 —g(2). It is clear that ¥ and oy = O + i =
€k
)a — f(z) —
k) = JE) = g(Z) converge to 0 if kK — 400 and
€k

Fi(zx) = f(Z) + €,9(Z) + 7 + €10 = min f(z) + €, min g(z) + inf hg(z) + €x0k-
zeC zeS zeC

infseg hi(s) — ri
€k

From (3.2) it is easy to see that =dp — 0, kK > +o0, so

T = instS hk(s) — Ekdk and
Fr(zi) = ggg f(x) + e I;lelgl g(z) + iréf hi + €0,

with 0; = 0 — di. The asymptotic development in infc Fj is an immediate
consequence of the last developments and (3.1) which completes the proof of (3). O

Remark 3.4. Hypothesis (3.2) in the above theorem is not restrictive.
Indeed, consider the wide class of functions hy given by hy(z) = >°F_, By.i9:(x)
where g; : X — R is any function bounded below by a scalar m; on C, f; > 0
for every k € N, 1 <4 < p and — O — 0 when £ — 400, Vi. It is easy to see

k

that r, > Zﬁk ;m; and 0 < < Z 6k l (g9i(x) — m;) which goes to 0

=1
when k — +o0 for every z € C, so (3 2) is satlsﬁed The regularization functions

become Fj(z) = f(x) + exg(z) + Z _1 Br.igi(z). In particular one may consider
the functions of the kind hy(x) = elh(x), ¢ > 1 with h : X — R is any function
such that info h > —oo. If X is a normed space we can use also the regularization
functions
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p
Fi(z) = f(@) + exlle — 21" + ) eille — il
=2

where z; is any given point in X and p; € N. More generally, if we take in a general

topological space hy(z) = S0 Brigr.i(z) with gg;: X = R, Br; >0, Bri 0
€k

if k = +o00,Vi=1,2,...,p and we assume that there exist scalars my, ; such that

mg; < gri(z), Vo € C with limg_y 400 > by /36121 (gr.i(x) —my;) = 0 for every z in

C, then (3.2) is satisfied. In particular, one may consider the useful regularization
functions hy(z) = Zle qi(ek)e‘pi(ek)(Ai“*biH%, where @;(ex) > 0, gi(ex) > 0,
qi(ex)

€k
A; : X — R is any lower semicontinuous operator. In this case the constraint set

is defined by C = {z € X | Ajx —b; <0, Vi} assumed to be nonempty. For the
case gi(e) = €1, pi(ex) = 6];2, ~v; = 0 and its importance in optimization, see for
instance [18] where the authors study the special regularizations

v € R for every i = 1,...,p and k € N with —0if k — oo, b; € R and

P
Fy() = (e, 2) + & Y et (et
i=1
for solving the linear program min{(c,z) : A;z —b; < 0, i = 1,...,p} in fi-
nite dimensional setting with A; is a linear operator. This kind of regular-
izations combines the interesting properties of the interior barrier method and
of the exterior penalty method. It should be pointed out that we cannot al-
ways ensure higher order asymptotic developments in Theorem 3.2 even un-
der strong regularity conditions on functions under consideration. For exam-
ple consider the sequence of regularization functions F,(z) = 2 + ex + €?22,

x € C = R reaching their minimizers at the points z. = _76(1 + )7L If we
2
. —€ — . . .
write Fe(x.) = T(l + )7t = Hﬁénl‘Q + esrilgjl}x + €2 Hﬁénl‘Q + €2p(€), then

-1 1
o(e) = T(l +eH o ~2 if e — 0.
Now take another example: Let Fi(z) = f(z) + ex? + €223, 0 < e < 1

with f(z) =2 —1ifz > 1, f(r) =0if z € [-1,1] and f(z) = 400 otherwise.
Then S = argmin f = [—1,1] and the minimizer of F, is attained at z. = 0. If
F.(z.) =0 =ming>_1 f + eminges 2> + €% ming 2> + €2¢(e), then p(e) = 1.

Now we state two corollaries expressing that under suitable hypotheses,
a sequence (z)r in C satisfying (3.1) is relatively compact.

Corollary 3.5. Let Fy, be the functions considered in Theorem 3.2 such
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that i, = info Fy, is finite for every k. Let (z)r be a sequence in C such that
(3.1) is satisfied. Assume also that (3.2) holds and the set {z € C | g(x) < Ao}
is compact for some scalar Ao > g(sg) and some sg € S. Then (z)y is relatively
compact.

Proof. From the proof of Theorem 3.2, we see that limy, g(2;) < g(s) for
every s € S. Let A\g > g(so) for some sg € S such that Ly, = {x € C' | g(x) < Ao}
is compact. We have limy, g(zi) < Ao and z;, € Ly, for every k large enough, so
(2k)r is relatively compact and the conclusions of Theorem 3.2 hold. O

Corollary 3.6. Let Fy, be the functions considered in Theorem 3.2 such
that iy, = infc F}, is finite for every k and (3.1) holds with limy, Fj,(z;) < 400 and
g 1s bounded below on C by a scalar m. Consider the following hypotheses

(Ay): There exists v € R such that v, > =, for every k and f is inf-
compact on C;

(Ag): X is a vector space of finite dimension, hy : X — R are Isc and
VA eR I ky €N such that Vk > ky the set {z € X | h(z) < A} is connected (in
particular this is true if hy is convex) and the function x € X — e — lim hy(x) is
inf-compact.

If (A1) or (Ag) is satisfied, then (zx)i is relatively compact; accordingly
if hypothesis (3.2) is satisfied, then the conclusions of Theorem 3.2 hold.

Proof. First we observe that there exist two scalars , 3 such that for
all k sufficiently large Fj(zx) < ¢ and Fy(x) > f(z) + 8+ hi(x) Yo € C, so
Fi(x) > f(x)+ B+ if (Ay) is verified, and then z;, € {x € C' | f(z) <d—5—~}
which is compact. On the other hand, it is clear that there exists a number « such
that F(z) > a+ hi(x) for every x € C' and every k large enough. Now if (Ag) is
satisfied, by [77] the functions hj are uniformly inf-compact, in particular there
exist a compact K and k' € N such that Vk > ¥, {x € X/hx(z) < —a} C K,
so 2z € K. The remainder follows which completes the proof. O

Remark 3.7. Hypothesis (Az) in Corollary 3.6 is in particular satis-
fied if X is a vector space of finite dimension and (hg) is a sequence of con-
vex functions from X into R epi-converging to a proper inf-compact function
h: X — RU{+oo} [77].

Corollary 3.8. Let f:C— R|J{+0},9; : C = R,i=1,2,...,p, be lower
semicontinuous functions and assume that f is finite at a point of a compact C
of X. Then,

. p i . _ .
lim mingec(f(x) + €g1(x) + D5 asegi(r)) — mingec f(2) —
e—0t € eSS
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@
for all sequences (aie)e, i = 2,...,p such that a;c > 0 and lim,_,o+ — = 0.
€

Proof. The proof is an immediate consequence of Theorem 3.2, Remark
infyec h

3.4 and the fact that lim,_,o+ M = 0 with he(z) = 30, ajegi(x). O

It is useful to provide general asymptotic developments with particular
regularizations by application of Theorem 3.2. In the sequel we are concerned
by the regularizations of the kind Fy(z) = f(x) + exg(z) + Db, Br.igi(z) as it
Bri
€k

is mentioned above with 8 ; > 0, — 0 for every ¢ when k& — 4+o00. We

Brit1

ki
k — +o00, Vi and C is compact. Then S; = argmin(g;, C') is a nonempty compact

and g;(x) > m; YV € C for a scalar m;. Our goal is to compute ming Fy.

assume furthermore that all functions g; : X — R are lsc with — 0 when

Proposition 3.9. We have the following formulas:
(3.6) mcin(f + €xg + Br191 + Br2ge + - + Brpgp)
=min f + ey ming + B min gy + B2 mingy + -+ Br,2i—1 M0 gai-1

+ Br,2i él,glinlgzi + -+ Brpming,_, gp + €xVkp

if p is even and
(3.7) mci,n(f +€rg + Bragr + Br2ga + -+ Bipgp)
= min I+ ek ming + Br,1 min g1 + B2 min g2 + o+ Br2iet min g2i—1

+ B2 él,niﬂ 92i + -+ Brp mcin Jp + LWk p
2i—1

if p is odd with vy p, wy, converge to 0 when k — +00.
Proof. For p =1 we have
min(f + exg + By,191) = min f + e min g + f,y min gy + epap,1.
For p = 2,
min(f + exg + Br191 + Br,292)

= mcl,nf + €k Hging + ﬁk,l <mc.1,ngl + @ min go + @(5k,2> + €x0g 2

k1 Si Br,1

= mcin I+ ek rrging + Bk,1 chin g1 + B2 Héiﬂ 92 + Br,20k,2 + €rag 2
1

Br,20k,2 + €r0k 2
€k

with limg—s 400 = 0 because all hypotheses of Theorem 3.2 are

satisfied.
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Now assume that (3.6) is satisfied for p = 2,4,...,2p and show that it
2p+2

is verified for 2p + 2. Consider F(z) = f + exg + > Bkig; which reaches its
=1

minimizer at a point xj because all functions under consideration are Isc on the

compact C. The relatively compact sequence (z ) satisfies (3.1) and the function
2p+-2

Ri(z) = > PBr,gi verifies (3.2) by Remark 3.4, so all assumptions of Theorem
i=1
3.2 hold. Then

min Fj, = min f + €, min g + min R + ¢
in Fy = mi f+ ek Mng + min Ry, + €xpr,2

with limy_, 4o pr2 = 0. But

2p+2

. ) B2
min Ry, = min £, 1(91 + 592 +
c c ( Br.,1 Zz;

/Bk,ig')
B

2p+2
and the function Dg(z) = >
=3

g:i g; contains 2p terms, so by recurrence hypoth-

esis one has

: k2 . Brs . Bra .
= Br1 <m1ngl + —"—mings + =——mings + ——mingy + - - -
c Br,1 1 Bra1 C Br,1 S
) Bropr2 . Br,2
I G2p-+1 + 7@5 min gopi2 + =0k 2p+2
1

Sop+1 B

/Bk,2p+1

Br1

with limg_, 4 o 0% 2p+2 = 0. Then

_l’_

min Fy, = min f + €, min g + B 1 min g1 + Bk 2 min g + B 3 min g3 + [ 4 min g4
C C S C S1 C Ss3
+ o+ Broptt mcin 92p+1 + Br2pt2 Smin 92p+2 + P20k 2p4+2 + €kPE2
2p+1

Br,20k,2p+2 + €xpr,2
€k
completes the proof. O

and limg_, 40

= 0. In the same way we show (3.7) which

Remark 3.10. Under the same hypotheses except that C' is only closed

and g; : X — R is inf-compact for every ¢ = 1,...,p we have the same develop-
ments as in Proposition 3.9.
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4. Stability of asymptotic developments by sequential epi-
convergence. In this short section we investigate the stability of asymptotic
developments under epi-convergence. Now return to problem (f,C) with C' = X
and assume that the lsc proper functions f, : X — R|J{+oo} epi-converge
sequentially to f : X — R|J{+oo} and there exists a sequence (z,), in X
having a subsequence x,, = y, — t and miny f, = fu(z,) Vn. Denote by
Fl(x) = fo(x) + epgn(x) + hi(x) the regularization functions associated to f,

with g, : X — R is Isc and suppose that hy epi-seq h with h: X — R J{+o0} is
proper. Assume also that there exists a sequence (z2}!);, ,, relatively compact such
P (2)) — i h —
) — i o hels) —me
€k €k

k — 400, Vs € S, = argmin(f,, X), Vn. Following Theorem 3.2, there exists a
sequence (0}),n of scalars converging to 0 for each fixed n when k — 400 such
that we have the following asymptotic development A} = F}'(2}}) = miny f, +
€ ming, g, + infx hy(z) + €;6;. The stability result is stated as follows:

that for every k, n, i = infx F}! is finite, — 0 when

Theorem 4.1. There exists a subsequence (n))y, satisfying

An;“ 5n;€ F:;“(ZZ;)—ZZ;“ . . Y <
ok, 2B ) o (min o+ mink = £+ h(T),0,0

if k — 400, where t € argmin(f, X') () argmin(h, X). In particular if 2 = x} €
argmin(F}’, X) we have

m}}n(fn% + gy + i) = H}%Il(f +h)= m}}nf + m)}nh when k — 4o0.

hi(yp) — 1

Proof. Since di = ko 0, when k — +o0 V p, the reference [2,

€k
Corollary 1.18, p. 37] shows that there exits a subsequence (py)x (which can be
computed) such that d}* — 0if k — 400, so for a given € > 0, hy(yp, ) < infx hy+
€€ for all k large enough, and by Theorem 2.2 we conclude that inf x hy — minx h
and ¢ € argmin(f, X)) argmin(h, X). But for each fixed p,
F'%(2") —ip?
np o k k k . .
<Akﬁ’5kp’ T) — <n£_nfnp + min h, 0,0)

if K = 400 and miny f,, — minx f when p — +o0; accordingly by [2, Corollary
1.18, p. 37] again, there exists a subsequence (n,,—n} )i satisfying

o FRGE)
<AZk75:k’M> N <minf+minh70,0>
€k X X

if kK — 4-00. The remainder follows, which completes the proof. O
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Remark 4.2. It is worth pointing out that the stability result established
here holds regardless of the epi-convergence or not of the sequence of sum of
functions ( fog +€kGn, + hi)k to f+h and without having any information on the
behavior of the sequence (ekgnz )i. For the stability concept of sum of functions
(and sets) by variational convergences and its crucial role in variational analysis
and optimization we refer the reader to [5, 9, 47, 48, 50, 51, 53, 54, 23|.

5. The convex case. In this section we apply the above results to
convex functions defined on a normed space and derive asymptotic developments
for the Legendre-Fenchel transform.

Proposition 5.1. Let X be a reflexive Banach space and f : X —
RU{+}, g, hy : X = R, k € N be convex proper lower semicontinuous func-
tions. Let C be a nonempty closed convex set of X such that S = argmin(f,C')
and C N Dom f are nonempty. Assume that {x € C : g(x) < A} is bounded
VX € R and (3.2) holds. Let (z;)r be a sequence of C' such that (3.1) is ver-
ified. Then (zx)r is weakly relatively compact and the conclusions of Theorem
3.2 hold. If argmin(g,S) = {a} (particularly when g is strictly convez), then
(zk)k has a unique weakly cluster point Z = a and z;, — @ where — denotes the
weak convergence. Moreover if the conditions g(tx) — g(t) and ty, — t imply that
Itk —t|]] = 0, k — 400 one has ||z — al|| — 0 when k — +oo.

Proof. First, we point out that

Ll)“\:{xEC|Fk(m)<)\}C{xeC\g(m)<)\_mian_rk}

€k
for each £ and A € R, so L’f\ is weakly compact and by a classical argument
[35] , ix = ming Fy, = Fi(zy) for some xp, € C. Now by reflexivity, convexity
and Corollary 3.5, it is immediate that (zx)x is weakly relatively compact. The
remainder follows by an obvious verification. O

In the theorem below, we give sufficient conditions ensuring that the
minimization problem (Fy,C) is well-posed in the Tikhonov sense for the norm
topology. Given two functions p,q : X — R|J{+oo} and consider the following
hypotheses:

(Hp): Ax={z € C | p(z) — Alz]| <0} is bounded for every A € R.
(Hy) : q(zn) — q(v) and z,, — x imply that ||z, —2| — 0 when n — +o0.

Theorem 5.2. Let X be a reflexive Banach space and suppose that Fy, is
strictly convex on a closed convex subset C' of X and €, > 0. Assume that (Hp)
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and (Hy) hold simultaneously at least for two functions p, q (eventually identical)
belonging in the set {f,g,hx} where f : X — RJ{+oc}, g, hpy : X — R are
convex proper lower semicontinuous functions. Then (Fy,C) is well-posed in the
Tikhonov sense for the norm topology.

Proof. Each function f, g, hy has a continuous affine minorant, so if
p € {f, g, hi}, then there exist a > 0, 8 € R such that Fy(z) > —a||z|+S+vp(z)
(v = €k if p= g and v = 1 otherwise). It turns out that

B=teec|nw<ncfoecip - 2o+ 2 <2}
Y Yo

which is bounded by (H,) for every A € R; so L% is weakly compact and (Fy, C)
has a unique solution xp. Now let (z,), be a mimizing sequence for (Fj,C).
Since Fy(zn) — Fi(xr) € R when n — +o00, (z,), belongs to a sublevel of
Fj, and (x,), is bounded. By lower semicontinuity of Fj, every cluster point
z € C of (z,), for the weak topology satisfies F,(z) = Fi(wy)) so z = x3 and
Tp = T Set ap = f(2n) + erg(@n) + hi(zn) — f(2r) — erg(@r) — hp(zg) — 0 if
n — 4oo. We have f(z,) — f(z1) = an + ex(g(zr) — g(zn)) + ha(zr) — hp(wn)
and Tma(f (2a) — f(28) < exlg(zx) — I, g(zn)) + hp(an) — lim,, by () < O:
accordingly lim,, f(x,) < f(zg) < lim, f(x,) and f(x,) — f(zx). By the same
argument one has g(r,) — g(zx) and hy(w,) — hy(2x). From (H;) we conclude
that ||z, — zx|| — 0 when n — +o00. O

Remark 5.3. Note that a reflexive Banach space X may be always
renormed by a strictly convex norm ||| such that (Hy) is satisfied with q(z) = |-
[2, 20, 21, 75] that is X is an F-space; so one can take for instance in Proposi-
tion 5.1 or in Theorem 5.2, g(z) = ||z — zo||", 7 > 1 and x( is any given point
in X. In this case the sequence (z)g, where xj is the minimizer of Fj on C,
converges strongly to projg zp in Proposition 5.1 (or in Theorem 5.2 if (3.2) is
satisfied). Also we point out that, even though (H,) and (H;) fail to be satisfied
with p,q € {f, g} which can be imposed by an algorithm, a large choice of the
“negligible” terms hy may guarantee the verification of (Hp, ) and (Hj, ). It is
worth noting that the only role of hypothesis (Hj) is to ensure the boundedness
of L’f\. It can be replaced for instance by the following hypothesis: two functions
of {f,g, hi} are bounded below and the third is weakly inf-compact; for example
f, g are bounded below and hy, is weakly inf-compact.

Corollary 5.4. Let X be a reflerive Banach space renormed by by a
strictly convex morm || - || making it an E-space and f : X — RJ{+o0},
he : X = R, k € N be conver proper lower semicontinuous functions. Con-
sider the generalized stabilization functions Fy(x) = f(z) + ex||x — zol|P + hi(x)
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withp > 1, xg € X and € > 0, ¢ — 0. Let C' be a nonempty closed convex set
of X such that S = argmin(f,C) and C N Dom f are nonempty. Assume that
(3.2) is satisfied. Then:

(1) argmin(Fy,C) = {xy}.

(2) (Fy,C) is well-posed in the Tikhonov sense for the norm topology.

(3) The sequence (xy) converges strongly to projgxo when k — 400.

) ming Fj, — ming f s Jlwo — projs zoll”, f(xg) — ming f

€L €k
k — +oo.

— 0 when

Proof. The proof is an immediate consequence of Proposition 5.1 and
Theorem 5.2. O

Remark 5.5. If hy = 0 for every k in the above corollary and p = 2,
then we find this particular case in [54, 55].

6. Application to Legendre-Fenchel transform. In the sequel
we are interested by asymptotic developments of the Legendre-Fenchel transform
[35] (f +eg1 + €292+ -+ €"gn)*(y), € > 0, € = 0 where y is a fixed point of
the topological dual X* of a locally convex space X and f : X — R|J{+o0} be
a proper convex lower semicontinuous function, g : X — R, k =1,2,...,n are
convex continuous functions.

Theorem 6.1. If f(-)—(-,y), (92i)i>1 are weakly inf-compact and (g2j+1);>0
are bounded below for every i, j satisfying 2i, 25 +1 < n, then the following for-
mula holds:

(6.1)  (f+eg+€g+ - +€"g)* )
= 1" (y) + e(g1 + bog ()" (0) + 6292( 0) + €*(g3 + g3 (0)) " (0)
+€'93(0) + € (g5 + oy o))*(O) -+ €% g3,(0)
+E M (i1 + 0993, (0))*(0) + - - + €epn(y, )
= f*(y) + (g1 V() (4, ))(0) + €%g3(0)
+€%(95V(93)'(0,))(0) + -+~
+€295:(0) + € (93111 V (95:)'(0,))(0) + - + eptn(y. €)
with im0 i (y,€) = 0.

_|_
_|_

Proof. First, we point out that the set Sy, = argminy(f(-) — (-,y)) is
nonempty, because f(-) — (-,y) is weakly inf-compact [35]. Now let m; € R such
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that g;(z) > m, for every i and x € X. We have

F(z) = f(z) = (z,y) +Zegz (x,y) +Zemz>f ) = (z,y) =1
=1
for every € < ¢, so Fe is Weakly inf-compact and reaches its minimum at a point

.. Let a € Dom f; we have
n
f( .Tg, +Z€ m; < f (a,y>—|—26igi(a)
i=1

and
n

fze) = (e, y) < (a,y) +Z€Z gi(a) —mi) < f(a) = (a,y) +1

for every e sufficiently small. Then (:1:6)6 is weakly relatively compact, so all con-
ditions in Theorem 3.2 are fulfilled (here F; plays the same role as F} considered
in Theorem 3.2), and then

B B . e
min F Igcrél)r(l(f(w) <$7y>)+6;r€1}gn91(93)+1§1( e+ eon(y,e),

Yy
with he(z) = Y1, €'gi(x) and o, (y,€) — 0 if e — 0. But z € Sy if and only if
f(Z)—<Z7y> < infxEX f(x)_<$7y> = _f*(y) or eqlﬂvalentlyu f(z)+f*(y) < <27y>7
i.e z € 0f*(y). It turns out that
a=— n}}nFe = f*(y) +e(g1 + 0af(y))*(0) — i%f he — eon(y, €).
By [35, Theorem 6.5.8], one has
(91 + 0o 5+))"(0) = (91 V74 )(0) = g1 (£) + -y (1)

for some ¢t € X*. But f* is finite and 7(X™*, X)) continuous at y by [35, Theorem
6.3.9 and its Corollary, pp 347-348] where 7(X*, X) is the Mackey topology on
X7, then 65, (w) = max,eqpe(y)(w,r) = (f*) (y,w) Yw [35, Theorem 6.4.8].
Accordlngly

a = f1(y) +elgr+dop+(y))"(0) — mf he —epn(y, €
= ["(y) + e(giV () (y,-))(0) — inf he — epn(y, €).
Now by the same argument
1 prm— 2 1 ... n_2
infhe = € nf (g2(2) + eg3() + -~ + € "gn(2))

= ¢’ min(ga(z) + €g3(x) + -+ + € gn(x))
reX
n

= ¢ mlngg( ) + € min g3(x) + €' inf Y T hgi(x) p 4 Epl(e)
zeX xc€argmin(g,, x) zeX Pyl
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with lim,_0 L (€) = 0 and

—infhe = €95(0) + €(g3 + 69g3(0))* (0) — €* { inf ) €i_49z‘($)} — o, (e)

= €g3(0) + €*(g5V(93) (0,))(0) — ¢* { inf 6i_49i(33)} —Epn(e).
1=4

So
(f +€g1+ go+ -+ €"g0)* (v)
F*(y) + €(g1 4 Sa5+(4))"(0) + €95(0) + € (g3 + S5 (0)) " (0)

—et { inf ei_4gi($)} - 63%11(6) - 69011(?/7 6)

o =

ex
e

= f"(y) + e(giV (") (y,)(0) + €g3(0) + €*(g5V(g3)'(0,-))(0)

n
—¢* { inf 61_49@‘(@')} — oy, (€) — epn(y, €);
zeX —a

and step by step using the function M2 (z) = €*(3_1L, €*gi(z)) and its compo-
nents we derive formula (6.1) by applying Theorem 3.2 and [35, Theorems 6.4.8,
6.5.8] several times; and by the fact that the weak inf-compactness of functions
g2; implies that g3, are 7(X*, X) continuous at 0 [35, Theorem 6.3.9 and its
Corollary, pp 347-348] which completes the proof. O

Corollary 6.2. Let X be a reflexive Banach space renormed by a striclty
convex norm ||-|| making it an E-space. Let f : X — R|J{+o0} be a convex proper
lower semicontinuous function and g;(z) = ||x||* for every i = 1,2,...,n. If f*
is || || x+-continuous at y, then (6.1) holds with g5;(0) = (g2i+1 + dags,(0))*(0) =0
for every i > 1 such that 2i, 20 + 1 < n; and then

<f+26i\|-lli> ()= f) +e_min (fV(5,t) +epaly. )
=1

teBxx (0,1)

with mingep . 0,1)(f*) (4, 1) = —|| projg, Ol and limeo py(y, €) = 0.

Proof. It is clear that g; ¢ = 1,2, ..., n satisfy all hypotheses in Theorem
6.1 and the Mackey topology 7(X™, X)) on X* is exactly the norm || || x+ topology,
so the || || x+-continuity of f* at y is equivalent [35] to the weak inf-compactness
of f(-) — (-,y). The remainder follows by an obvious verification using classical
calcalutions. O
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7. New characterization of well-posedness in terms of infimal-
convolution operations. This section will be devoted to a new characteriza-
tion of well-posedness in normed spaces using infimal-convolution operations and
a class of regularization functions.

Theorem 7.1. Let X be a normed space. The following assertions are
equivalent:

(7) (f,K) and (g,K’) are well-posed in the Tikhonov sense with xg,yo
their unique solutions, respectively.

(i1) (fVg,K + K') is well-posed in the Tikhonov sense with solution
zo = xo +yo and fVg is exact at zg.

If (i) or (i1) is satisfied, then there exist a forcing function Cy associated
to (f,K) and a forcing function Cs associated to (g, K') such that C1VCy is
forcing function associated to (fVg, K + K').

Proof. (i) = (ii). For every z € K, y € K’ one has f(zg) < f(x)
and g(y0) < g(y), 50 (FV9)(x0 +90) < /(r0) + 9(s0) < (fVg)(z) ¥z € K + K
accordingly zg = xo+yo € argmin(fVg, K+K') and (fVg)(z0) = f(x0)+9(yo) i.e
fVgisexact at zg. Now let (z,,), be a sequence of K+ K’ such that (fVg)(z,) —
(fVg)(20), then there exists a sequence (uy,,v,) € K x K’ such that z, = u, + vy,
and f(un) + f(vn) = f(z0) + 9(yo) so f(un) — f(zo) and f(vn) — f(yo) and
(Un,vn) — (0, Y0), i.€ 2, = 20.

(i) = (7). The exactness of fVgat zg = xo+yo implies that (fVg)(z) =
f(zo) +9(yo) < (fVg)(2) for every z € K + K, so f(zo) + g(y0) < f(2) + 9(y)
V(z,y) € K x K' and 2o € argmin(f,K), yo € argmin(g, K'). Now con-
sider a sequence (x,), in K such that f(x,) — f(xg). For every n, we have
f(@o) +9(yo) < (fVg)(zn+yo) < fan) +9(w0), so (fVg)(zn+yo) = (fVg)(20)
and by hypothesis x,, + yo — zo + yo, i.¢ z, = xo and (f, K) is well-posed in the
Tikhonov sense with solution zg. In the same way (g, K') is well-posed in the
Tikhonov sense with solution yo. If (i) or (i7) is satisfied, it is easy to check that
the following positive functions defined by

Ci(t) = inf{f(z) — f(zo) : t < |lz — wo[|,z € K},

Cao(t) = inf{g(y) — 9(yo) : t < [ly — woll,y € K'},

Ca(t) = nf{(fVg)(=) — (FVg)(z0) £ < |2 — 0l 2 € K + K'}
are forcing functions associated respectively to (f, K), (g, K’), (fVg, K + K').
Now we will show that C;V(Cy defined on R is a forcing function associated to
(fVg, K + K'). First it is easy to see that C1VCy > 0, (C1VC%)(0) = 0; and
if (C1VCy)(t,) — 0, then t, — 0 because (f,K) and (g, K’') are well-posed
in the Tikhonov sense with xg, yg their solutions, respectively. Cs is a forcing



Robust optimization 267

function associated to (fVg, K+ K') because the last problem is well-posed in the
Tikhonov sense with solution zp = zo + yo and (fVg)(z) > (fVg)(z0) + C3(||z —
20|) for every z € K+ K'. To prove that C; V(s is a forcing function associated to
(fVg, K + K') it suffices to show that C1VCsy < Cs. If Cs(t') = +o0 for some t/,
the last inequality is satisfied. Now assume that C5(t) < 400 and consider a € R
such that C5(t) < «; then there exist z € K, y € K’ verifying t < ||[x+y—zo—yol|
and f(z)+g(y) — f(zo) — g(yo) < a. Let a, b be positive real numbers such that
a+b=caand f(z) - f(zo) < a, g(y) — g(yo) < b. But t < [z +y — 20 — yol| <
||z —x0l|+ ||y — yol|, so there exist positive real numbers ¢1, to such that ¢;+to = t,
t1 < ||z — x0|] and t2 < ||y — yoll; then we conclude that Cy(t1) < a, Ca(ta) < b
and (C1VCOy)(t) < Ci(t1) + Ca(ta) < a+ b = «; consequently C1VCy < C5 and
(/Y9)(2) > (FV9)(z0)+Cs(]l2— 20l) > (FV)(20) + (CLV Ca)(|| 2 — o)) for every
2z € K + K', which completes the proof. O

Corollary 7.2. Let X be a normed space and [ : K —] — 0o, 4+00] be a
function defined on a subset K of X. Then (f, K) is well-posed in the Tikhonov
sense with solution g if and only if there ewists a subset K' of X containing 0
and real numbers p > 0, A > 0 such that (fV| - ||P, K + K') is well-posed in the
Tikhonov sense with solution xo and fVA| - ||P is exact at xg.

Proof. The proof is an immediate consequence of the last theorem and
the fact that the problem (A|| - ||P, K') is well-posed in the Tikhonov sense with
unique solution 0 for every subset K’ of X containing 0 and every numbers p > 0,
A>0.0

Corollary 7.3. Let X be a reflexive Banach space and f : X —]—o0, +00]
be a convex proper lower semicontinuous function. Then (f, X) is well-posed in
the Tikhonov sense with solution xg if and only if there exist p > 1, X > 0 such
that (fV ] - ||P, X) is well-posed in the Tikhonov sense with solution xg.

Proof. By Theorem 7.1, if (f, X) is well-posed in the Tikhonov sense
with solution zg, then (fVA||-||P, X) is well-posed in the Tikhonov sense for every
numbers p > 0, A > 0 with solution xyg. Now assume that there exist p > 1, A > 0
such that (fVA]-]|P, X) is well-posed in the Tikhonov sense with solution zy. By
reflexivity, convexity and coercivity, the function x — f(z) 4+ A||xzg — z||P reaches
its minimizer on X [22, 35], so fVA| - ||P is exact at zg. Corollary 7.2 permits to
conclude the proof. O

Theorem 7.4. Let X be a normed space and f, g be two functions defined
and proper lower semicontinuous, respectively, on two closed subsets K, K’ of X.
The following assertions are equivalent:
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(7)) (f,K) and (g, K') are well-posed in the generalized sense of Tikhonov.

(i1) (fVg, K+ K') is well-posed in the generalized sense of Tikhonov and
Vg is eract at least at a point of argmin(fVg, K + K').

If (i) or (i1) is satisfied, then there exist a forcing function Cy associated
to (f,K) and a forcing function Cs associated to (g, K') such that C1VCy is
forcing function associated to (fVg, K + K').

Proof. (i) = (i) may be shown in the same way as (i) = (i1) of
Theorem 7.1.

(i1) = (7). The exactness of fVg at a point zg = xo+yp € argmin(fVy,
K + K') implies that xo € argmin(f,K) and yy € argmin(g, K'). Now con-
sider a sequence (x,), in K such that f(x,) — f(z¢), then lim,(fVg)(z, +
yo) = lim,(f(zn) + g(vo)) = (fVg)(20); consequently there exists a subse-
quence (xp, ), converging to an element ' € K and by lower semicontinuity
f(@') < lm f(xy,) = f(xo) so 2’ € argmin(f, K) and (f,K) is well-posed in
the generalized sense of Tikhonov. In the same way (g, K') is well-posed in the
generalized sense of Tikhonov.

Now if (2) or (i7) is satified, the fact that argmin(f, K)+ argmin(g, K') C
argmin(fVg, K + K') and

d(x+y,argmin(f, K)+argmin(g, K')) < d(z, argmin(f, K))+d(y, argmin(g, K"))

allows us to verify as in Theorem 7.1 that C; V(s is a forcing function associated
to (fVg, K + K'), where

Ci(t) = inf{f(z) — m}}nf 1t < d(z,argmin(f, K)),x € K},
Co(t) = inf{g(y) —ming : ¢ < d(y, argmin(g, K')),y € K'}
are forcing functions associated respectively to (f, K) and (g, K'). O

Corollary 7.5. Let X be a normed space and f,g : X —] — 00, +0]
be two proper lower semicontinuous functions with f is bounded below and g is
inf-compact. Then (f,X) is well-posed in the Tikhonov generalized sense if and
only if (fVg,X) is well-posed in the same sense.

Proof. First g reaches its minimizer over X because g is inf-compact
[35]. Now consider a sequence (z,),, such that g(z,) — minx g; by inf-compactness
(zn)n has a subsequence converging to an element of argmin(g, X), so (g, X) is
well-posed in the Tikhonov generalized sense. On the other hand fVg is exact
at any point of X [35, Proposition 6.5.5, p. 362], so the conclusion holds from
Theorem 7.4. O
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Corollary 7.6. Let X be a reflexive Banach space and f,g : X —
| — 00, +00] be two convex proper lower semicontinuous functions. Suppose that

the set M = |J a(Dom f*—Dom ¢g*) is a closed subspace of X*. Then (f,X) and
a>0
(g, X) are well-posed in the generalized sense of Tikhonov if and only if (fVg, X)

1s well-posed in the same sense.

Proof. fVgis exact at any point of X because M is a closed subspace
of X* and X is reflexive [3]. Theorem 7.4 permits to conclude the proof. O

Theorem 7.7. Let X be a normed space f,g: X —] — 0o, +00| be two
proper functions and K, K' be two subsets of X. Assume that (fVg, K + K')
is Levitin-Polyak well-posed with solution zy, where (fVg)(z) = infex{f(z) +
g(z—x)} Yz € X and there exists (xo,y0) € K x K’ such that zo = xo + yo with
(fVg)(20) = f(zo) + g(yo). Then

(1) (f,K) and (g, K’) are well-posed in the Tikhonov sense.

(13) Moreover if ming g fVg < lim, (fVg)(zy) for every (z,)n in X such
that d(z,, K + K') — 0, then (f,K) and (9, K') are well-posed in the Levitin-
Polyak sense.

Proof. (i) First, to avoid any confusion we denote by (fVg)(z') =
inf{f(z) + g(y) : 2/ = x+y/(z,y) € K x K'}, 2/ € K+ K'. By hypothe-
sis (fVg)(z0) = f(zo) + 9(yo) < (fVg)(2) < (fVg)(2) for every z € K + K', so
(fV9)(20) = f(x0)+9(yo) < (fV9)(2)Vz € K+K' ie 2 € argmin(fVg, K+K')
and fVg is exact at zg. On the other hand, if 2, € K + K’ and (fVg)(z,) —
(fVg)(20), then (fVg)(zn) = (fVg)(20) 50 2, — 2. We conclude that (fVg, K+
K') is well-posed in the Tikhonov sense and by Theorem 7.1 (f, K) and (g, K')
are well-posed in the Tikhonov sense with unique solutions xg, yg, respectively.

(74) Consider a sequence (x,), such that d(z,,K) — 0 and f(z,) —
f(zg). The sequence w,, = x,, + yo verifies d(w,, K + K') — 0 and by hypothesis
one has (FVg)(z0) < lim, (FVg)(wn) < Bna(fV)(wn) < Tma(F(zn) + £(y0) =
(fVg)(20), so (fVg)(wn) = (fVg)(z0) and w,, — 2g, i.e x, — x. Consequently
(f, K) is well-posed in the Levitin-Polyak sense. In the same way (g, K') is well-
posed in the same sense with solution yg. O

Corollary 7.8. Let X be a normed space, f,g: X —] — 0o, +00] be two
proper functions and K, K' be two subsets of X. Assume that (fVg, K + K')
is Levitin-Polyak well-posed and there exists (xg,y0) € K x K' such that
miny f = f(z9) and minx g = ¢(yo), then (f,K) and (g,K’) are well-posed
in the Levitin-Polyak sense.
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Proof. The proof is an immediate consequence of Theorem 7.7 because
f(zo) + 9(yo) = (fVg)(zo + yo) < (fVg)(z) Yz € X, and then all hypotheses of
Theorem 7.7 are satisfied. O

By slight modifications in the proof of Theorem 7.7 we can state the
following theorem:

Theorem 7.9. Let X be a normed space, f,g: X —| — 00, +00] be two
proper lower semicontinuous functions and K, K' be two closed subsets of X.
(1) Assume that (fVg, K + K') is well-posed in the generalized sense of
Levitin-Polyak and the following hypothesis is verified
3z e€argmin(fVg, K+ K'),3 (Z,7) € K x K’

(H): such that Z =T+ 7y and (fVg)(Z) = f(T) + 9(¥).
Then:

(1) (f,K) and (g, K') are well-posed in the generalized sense of Tikhonov.
(#i) If the hypothesis considered in Theorem 7.7 (ii) holds, then (f, K) and
(9, K') are well-posed in the generalized sense of Levitin-Polyak.
(2) If (fVg,K + K') is well-posed in the strong generalized sense and (H)
is satisfied, then (f, K) and (g, K') are well-posed in the strong generalized
sense.

As a consequence we have the following characterizations of well-posedness
in terms of a class of regularizations of parameters A > 0, p > 1:

Corollary 7.10. Let X be a normed space, f : X —] — 0o, +0o0] be a
proper lower semicontinuous convex function and K be a closed convex subset of
X. Suppose that there exist A > 0, p > 1 such that (fV |- ||?, K) is well-posed in
the generalized sense of Tikhonov and there exists zy € argmin(fVA|-||?, K) such
that (fVA| - [|P)(20) = f(20), then (f, K) is well-posed in the strong generalized
sense.

Proof. The function g(z) = (fVA[]-[|P)(2) = infzex{f(z)+ Az —z|]P},
z € X is convex and continuous on X [9, Theorem 3.8]; and by [9, Corollary 4.5]
and [11] (g, K) is well-posed in the strong generalized sense. Theorem 7.9 (2)
permits to conclude the proof. O

Corollary 7.11. Let X be a reflexive Banach space, f: X —] — oo, +o0]
be a proper lower semicontinuous convex function and K be a closed conver subset
of X. Suppose that there exist A > 0, p > 1 such that (fVA||-||P, K) is well-posed
in the generalized sense of Tikhonov and argmin(fVA| - ||P, K) N D(f,K) = @,

where D(f,K) = | (u + argmin(f, K — u)), then (f, K) is well-posed in the
u#£0
strong generalized sense.
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Proof. By Corollary 7.10 it is enough to show the existence of zy €
argmin(fVA|| - ||P, K) such that (fVA||-]|P)(z0) = f(20). Let zg € argmin(fVA|| -
|IP, K). By reflexivity, convexity and coercivity there exists ug € X such that
(VYA 1P)(20) = f (20 — o) + Alfuoll?, so

F (20 — o) + Aluol” < (FVAI - [P)(2) < F(= — o) + Alluoll” V= € K.
Consequently zg € ug + argmin(f, K — ug). If ug # 0, then zy € D(f, K) which

is a contradiction. Then ug = 0 and (fVA| - ||P)(20) = f(z0) which completes the
proof. O

Remark 7.12. If (f,K), (g, K') are well-posed in the generalized sense
of Levitin-Polyak it is not true that (fVg, K + K') is well-posed in the same
sense: consider f(z) = 0, g(z) = 22, z € R, K = [0,1], K’ = [0,4+00]. Tt
is clear that (f,K), (g,K’) are well-posed in the generalized sense of Levitin-
Polyak but (fVg, K+ K') is not well-posed in the same sense because (fVg)(z) =
inf,er{(z —2)?} =0,z € R and K + K’ = [0, +oo|.

8. Levitin-Polyak well-posedness, strong well-posedness and
generalized minimizing sequences.

Theorem 8.1. Let (X,d) be a metric space, K be a subset of X and
f: X = R be a function. The following assertions are equivalent:
(i) (f, K) is Levitin-Polyak well-posed.
(ii) There exist xo € K and a forcing function ¢ such that

(8.1) f(x) = f(xo) + 1 f () — flzo)| + d(y, K) = cld(z, z0) + d(y, x0)],
' Vee K, Vy e X.

(#i1) There exist xog € K and a forcing function ¢ such that f(xo) = v(f, K) and
(8.2) |f(x) = flzo)| + d(z, K) > c[d(z, x0)], Vo € X.

(iv) There exists xg € K such that the minimization problem (Q, X) is Tikhonov
well-posed with solution xy and Q(z) = |f(z) —v(f, K)|+d(z,K), Vz € X.

Proof. (i) = (ii). Let z¢ be the unique minimizer of problem (f, K)
and consider the function ¢ given by

c(t) = inf{f(z) — f(x0) + |f(y) = f(wo)| + d(y,K) | x € K,y € X
and ¢t =d(x,z0)+ d(y,z0)}.

It is clear that ¢ is a forcing function satisfying (8.1).
(ii) = (ui1). Taking z = ¢ in (8.1) we get (8.2). Afterwards, taking
y = xo in (8.1) we have f(zo) = v(f, K).
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(791) = (iv). We have Q(xp) = minx 2 = 0. Now if (z,,), is a sequence
of X such that Q(x,) — 0, then d(x,,z9) — 0 by (8.2).

(iv) = (i) is obvious. O

As an immediate consequence, we have the following corollary:

Corollary 8.2. Let (X,d) be a metric space, K be a subset of X and
f: X — R be a function. The following assertions are equivalent:
(i) (f, K) is Levitin-Polyak well-posed.
(1) There exist zg € K, a forcing function c and two functions ¢ : RT xRxRT —
[0,400], ¢ : RT x RT — [0,400] with ¢ being continuous at 0, ¥(0) = 0 and
©(0) = 0 satisfying ¢(zn) = 0 = 2z, = 0 such that mingeg f(x) = f(xo) and
(

¢ f(l‘) ( ) f(y)_f(xO)vd(va)) > c(gp(d(m,xo),d(y,xo))), Vo e Kv Vy € X.
(#ii) There exist o € K, a forcing function ¢ and two functions § : R x Rt —
[0, +00], 7 : RT — [0, +00] with § being continuous at 0, §(0) = 0 and 7(0) = 0
satisfying r(zp) — 0 = z, — 0 such that mingcx f(x) = f(xo) and

5(f(2) — f(x0), d(2, K)) > e(r(d(z,20))), Ve € X.

(iv) There exist o € K and a function a : R x RY — [0, 4+o00] with a being
continuous at 0, «(0) = 0 and a(z,) — 0 = 2z, — 0 such that (M,X) is
well-posed in the Tikhonov sense with solution xg € K where M (z) = o(f(x) —
infr f,d(z,K)), x € X.

Corollary 8.3. Let (X,d) be a metric space, K be a subset of X and
f: X — R be a lower semicontinuous function on K. The following assertions
are equivalent:
(i) (f, K) is Levitin-Polyak well-posed.
(i7) dzo € K and an increasing function q : RT™ — RT with q(t) — 0 if t — 0
such that Vax € K, Vy € X one has:

(83 maxfd(o, o). dy. )] < ¢ | 1(0) =i 7+ |0) = g 1]+ d(n )]

(i41) Jzg € K and an increasing function q : RT — R with q(t) — 0 if t — 0
such that Vo € X:

o) < |\f(0) ~ g £+ e, )]
(tv) Jxg € K such that for every e >0, 3§ > 0:

(8.4) max [|f(x) — i}l{ff|,d(x,K)} <0 = d(x,z0) < €.
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Proof. (i) = (i) It is easy to see that (f, K) is Levitin-Polyak well-
posed with unique minimizer zy on K if and only if the problem (h, K x X) is
Tikhonov well-posed with solution (xg,zg) on K x X, where h(z,y) = f(z) —
f(zo) + | f(y) = f(zo)] + d(y, K), (z,y) € K x X; and by [21] there exists an
increasing function ¢ : Rt — R™ with ¢(¢) — 0, t — 0 satisfying (8.3).

(#i) = (d17) It is enough to check that f(xg) = ming f. Indeed, there
exists a sequence (zy,), in K such that f(z,) — infx f. Now taking z =y =z,
in (8.3), we get d(zp,x0) < q[2(f(zn) — infx f)], so z, — zp and by lower
semicontinuity we get f(xg) = infx f = ming f.

(791) = (iv) is obvious.

(iv) = (i) As in the proof of (i7) = (i4i) we check that f(xp) = ming f.
Now, if (z,), is a sequence satisfying d(z,, K) — 0 and f(z,) — f(z0), then
d(xp,x0) = 0 by (8.4). O

Theorem 8.4. Let (X, d) be a complete metric space, K be a closed subset
of X and f : X — R be a lower semicontinuous function at every point of K.
The following assertions are equivalent:

(1) (f, K) is Levitin-Polyak well-posed;

(#4) diam L'(f, K,€) — 0 if € — 0.

Proof. (i) = (i7) By Theorem 8.1 if (f, K) is Levitin-Polyak well-posed
with solution xg, then (€2, X) is Tikhonov well-posed so diam(e—argmin(2, X)) —
0 if € — 0 [21, Theorem 11, p. 5] which is equivalent to diam L'(f, K,e) — 0 if
€ — 0 because L'(f, K, §) C e — argmin(Q, X) C L'(f, K, ¢).

(i) = (i) Let (z,), be a sequence such that f(z,) — v(f,K) and
d(zp, K) — 0. For every € > 0 there exists § > 0 such that diam L'(f, K, ) < ¢;
then for all n large enough x,, € L'(f, K,d) and (z,), is a Cauchy sequence con-
verging to an element x*. Now K is closed and f is Isc at every point of K, so
we have z* € argmin(f, K). The uniqueness of z* is an immediate consequence
of the inclusion argmin(f, K) C L'(f, K, €) and (i¢) which completes the proof. O

Corollary 8.5 ([21]). Let (X, d) be a complete metric space, K be a closed
subset of X and f : X — R be a lower semicontinuous function at every point of
K. If diam L(f, K,e) — 0 when € — 0, then (f, K) is Levitin-Polyak well-posed.

Proof. The proof is immediate by the following inclusion L'(f, K,¢€) C
L(f,K,e) and by Theorem 8.4. O

Remark 8.6. In general if (f, K) is Levitin-Polyak well-posed, it is not
true that diam L(f, K,e) — 0 when € — 0. An example of such case is considered
in [21].
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Theorem 8.7. Under the hypotheses of Theorem 8.4, the following as-
sertions are equivalent:

(i) (f, K) is Levitin-Polyak well-posed;

(ii) There ezists a forcing function c satisfying:

(8.5) c(d(z,y)) < max [|f(x) — infx f| + d(z, K), | f(y) — infx |+ d(y, K)]
) Vr,y€e X.

Proof. (i) = (i) Condition (i) implies that (€2, X) is Tikhonov well-
posed. But miny Q@ = 0, so there exists by [21] a forcing function satisfying
(8.5).

(i) = (i) Pick € > 0 and z,y € € — argmin(Q2, X), then max(Q(z),
Qy)) < e. By (8.5) one has c(d(z,y)) < e. Using Lemma 20 in [21], the
function defined by ¢(s) = sup{t > 0: ¢(t) < s}, s > 0 is increasing and verifies
q(s) = 0if s — 0 and ¢t < g(c(t)); accordingly d(x,y) < q(c(d(z,y))) < q(e),
diam(e — argmin(€2, X)) < ¢(e) and then diam(e — argmin(£2, X)) — 0 if ¢ — 0.
But we know that L'(f, K, §) C € — argmin(Q, X) C L'(f,K,e). Theorem 8.4
permits to conclude the proof. O

Proposition 8.8. Let (X,d) be a metric space, K be a closed subset of
X and f: X = R be a function. The following assertions are equivalent:

(i) (f, K) is Levitin-Polyak well-posed;

(i) argmin(f, K) contains a unique minimizer and the multifunction
I:teRt = L'(f,K,t) is upper semicontinuous at 0.

Moreover if K is compact and f is lower semicontinuous at every point
of K, the previous assertions are equivalent to

(7i1) argmin(f, K) is a singleton.

Proof. (i) <= (i¢i) This equivalence is an immediate consequence of
Theorem 8.1, Proposition 22 in [21, p. 12].

(#91) = (i) may be shown exactly as in the proof of Theorem 23 in [21,
p. 13] replacing minimizing sequences by Levitin-Polyak generalized minimizing
sequences. O

Proposition 8.9. Let (X,d) be a metric space, C' be a nonempty closed
subset of X and f : X — [—o0,+00] be a function. Then (f,C) is well-posed
in the generalized sense of Levitin-Polyak (resp. well-posed in the strong gen-
eralized sense) if and only if argmin(f,C) is compact and the multifunction
e=x L'(f,C,e) (resp., e = L(f,C\¢€)) is upper semicontinuous at 0.

Proof. If (f,C) is well-posed in the generalized sense of Levitin-Polyak,
it is clear that argmin(f,C) is compact. Now if ¢ = L/(f,C,¢) fails to be
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upper semicontinous (usc) at 0, there exist an open subset 6 of X containing
argmin(f, C'), a sequence (t,, ), of positive numbers converging to 0 and a sequence
(Tn)n,xn € L'(f,C,t,) with x, ¢ 6. But d(z,,C) — 0 and f(x,) — v(f,C),
so (zn)n has a subsequence converging to an element of argmin(f, C'); this is a
contradiction because x, ¢ 6. Conversely, let (x,), be a sequence of X such
that d(z,,C) — 0, f(z,) — v(f,C) and pick € > 0. The usc at 0 implies that
xn € (argmin(f,C)), for all n sufficiently large, so d(x,,argmin(f,C)) — 0 and
by compactness of argmin(f,C), (z,), has a subsequence converging to an ele-
ment of argmin(f, C'). In the same way we show the second equivalence replacing
L'(f,C,e) by L(f,C,e). O

Proposition 8.10. Let (X,d) be a metric space locally compact, C be a
nonempty closed subset of X and f : X —] — 00,400 be a proper lower semi-
continuous function. Suppose that for every e > 0, L(f,C,¢€) is connected. The
following assertions are equivalent:

(7) L(f,C,ep) is compact for some ey > 0.

(7) (f,C) is well-posed in the strong generalized sense.

(#i7) argmin(f,C) is a nonempty compact.

Proof. First we point out that (f,C) is well-posed in the strong gener-
alized sense if and only if (g, X) is well-posed in the Tikhonov generalized sense
with g(z) = max(f(x) — v(f,C),d(z,C)). Afterwards, we apply Theorem 2.1
from [8] to obtain the previous equivalences. O

Theorem 8.11. Let (X, d) be a metric complete space, K be a nonempty
closed subset of X and f : X — R be a continuous function. Then (f, K) is well-
posed in the generalized sense of Levitin-Polyak if and only if (L' (f, K,€)) — 0
if e = 0.

Proof. If (f, K) is well-posed in the generalized sense of Levitin-Polyak,
we claim that L'(f, K, ¢y) is bounded for some positive number €. If this is not
the case, L'(f, K,¢€) is unbounded for every positive number €, so there exists a
sequence z,, € L'(f, K, %) such that d(z,,z¢) > n, where ¢ is a fixed point in X;
this is a contradiction because (x,), has a converging subsequence; accordingly
L'(f,K,e) is bounded for every small positive € and o(L/(f,C,¢€)) exists. We
remark also that (f, K) is well-posed in the generalized sense of Levitin-Polyak if
and only if (£2, X) is well-posed in the generalized sense of Tikhonov. Then the
conclusion of the theorem is an immediate consequence of [21, Theorem 38, p.

25] and the trivial inclusion L'(f, K, §) C € — argmin(Q, X) C L'(f, K,¢). O

Theorem 8.12. Let (X,d) be a metric complete space, C be a nonempty
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closed subset of X and f : X — R be a lower semicontinuous function. Then
(f,C) is well-posed in the strong generalized sense if and only if a(L(f,C,€)) — 0
if e = 0.

Proof. It is clear that (f,C) is well-posed in the strong generalized sense
if and only if (g, X) is well-posed in the generalized sense of Tikhonov. On the
other hand, g is lower semicontinuous and X is complete, then [21, Theorem 38, p.
25] permits to conclude the proof, because for all € > 0 we have e—argmin(g, X) =
L(f,C,e). O

It should be pointed out that Theorem 8.12 has been shown by Revalski
and Zhivkov in [65]. The use of g has greatly simplified the proof.

Theorem 8.13. Let (X,d) be a complete metric space, C be a nonempty
closed bounded subset of X and f: X —] — oo, +00] be a function.

1) If f is finite and continuous, then (f,C) is well-posed in the generalized
sense of Levitin-Polyak if and only if there exits a forcing function ¢ such that
for every bounded subset A of X satisfying sup,c4 |f(z)| < +00 one has:

(8.6) c(a(A)) < max <sup |f(x) —v(f, C)‘,ilelg d(x, C))

€A
2) If f is lower semicontinuous, then (f,C) is well-posed in the strong
generalized sense if and only if there exists a forcing function c verifying for
every bounded subset A of X, such that sup,c 4 f(z) < +o00:

(8.7) (a(4)) < max (21€1§f(w) ~ (/) sup( c>>

In particular (f,C) is well-posed in the strong generalized sense if there exits a
forcing function c such that:

(8.8) c(a(A)) < sup(f(z) —v(f,C))

€A
for every bounded subset A of X, such that ANC # @ and sup,¢ 4 f(x) < +00.

Proof. We will use some arguments of the proof of Theorem 39 [21, p.
26).

1) Assume that (f,C) is well-posed in the generalized sense of Levitin-
Polyak, then a(L'(f,C,€)) — 0if e — 0 by Theorem 8.11. Setq(e) = a(L'(f,C,¢€))
and c(t) = inf{s > 0 : ¢(s) > t}. By [21, Lemma 20| c¢ is an increasing forc-
ing function satisfying c(q(e)) < € for every ¢ > 0. Let A be a bounded sub-
set of X such that sup,c4|f(z)] < 400 and consider p = max(sup,c4 |f(x) —
u(f,C)], supycad(z,C)); we have p > 0 and A C L'(f,C,p), so c(a(A)) <
cla(L'(f,C,p)) = c(q(p)) < p and then (8.6) is satisfied. Conversely if (8.6)
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holds for every bounded subset A of X such that sup,c |f(z)| < 400; set in
particular A = L'(f,C,€) which is clearly bounded so c(a(L'(f,C,€)) < e, ac-
cordingly o(L'(f,C,¢)) — 0 if ¢ — 0. Theorem 8.11 permits to conclude the
proof.

2) This equivalence can be shown in the same way as point 1) using
Theorem 8.12. Now suppose that (8.8) is satisfied for every bounded set A, such
that ANC # @ and sup,¢ 4 f(z) < +00. We will show that (8.7) is satisfied. Let
B be a bounded set with sup,cp f(z) < +0o. We may always assume that c is
an increasing function. If BN C # & we have always

(a(B)) < sup(f(x) — v(f,C)) < max (sug F() — o(£.O). sup d(a, c>>

T€B x€ r€B
and (8.7) is satisfied. If BN C = @, we consider two cases: if there exists
(a,b) € C x B such that f(a) < f(b), then set B = B U {a}; we have
co(a(B)) < c(a(B)) < Sélg(f(fff) —u(f,0)) = Slelg(f(w) —vu(f,0))
and (8.7) is satisfied. If for every (a,b) € C x Bf(b) < f(a), setB(a) = BU{a}
for every a € C such that f(a) is finite; then by (8.8) we have
c(a(B)) < c(a(B(a)) < sup (f(z)—v(f,C)) = f(a) —v(f,0),

z€B(a

so ¢(a(B)) = 0 and again (8.7) is satisfied which completes the proof. O

Theorem 8.14. Let (X,d) be a metric space, C' be a nonempty subset
of X and f : X — R be a function. Assume that there exists a forcing function
a: R = R continuous at 0, a(0) = 0 such that a(f — v(f,C)) is uniformly
continuous. If (f,C) is well-posed in the generalized sense of Levitin-Polyak,
then we have the following implication (P) : for every sequence of functions fy :
X — R converging uniformly to f on X and for every sequences (Cyp)n, (Xn)n
of subsets of X such that dg(Cyp,C) — 0, dg(X,,, X) — 0 and x,, € argmin(f, +
d(-,Cp), Xp) then d(zp,argmin(f,C)) — 0 when n — +oo. Conversely, if the
last implication is true and argmin(f,C) is a nonempty compact, then (f,C) is
well-posed in the generalized sense of Levitin-Polyak.

Proof. If (f,C) is well-posed in the generalized sense of Levitin-Polyak,
it is easy to see that (R, X) is well-posed in the generalized sense of Tikhonov
and argmin(f,C') = argmin(R, X) with R(z) = a(f(x) — v(f,C)) + d(z,C). By
hypothesis R(z) is uniformly continuous, so (R, X) is well-posed in the gener-
alized sense of Hadamard (see [65] and references therein) and (P) is satisfied.
Conversely, if (P) is satisfied, let be a sequence (z,, of X verifying d(x,,C) — 0
and () — ming f. Set fu(z) = |a(f(z) - ming f) - a(f(z,) — ming f)]
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Cn = CUA{z,} and X,, = X. It is clear that (f,), converges uniformly to
aff —ming f) on X, dy(Cp,C) — 0, dy(X,,X) = 0 and z, € argmin(f, +
d(-,Cp), X); so d(x,,argmin(f,C)) — 0 when n — +oo, which completes the
proof. O

9. Well-posedness, geometrical interpretation and subdiffer-
entiability. In this section we provide several characterizations of well-posedness
via epigraphical analysis and subdifferentiability.

Theorem 9.1. Let X be a normed space with its topological dual X*. Let
K be a nonempty subset of X and f : X —] — 0o, +00] be a proper function on
K. Consider the function F(x) = f(z) — (z,2'), 2’ € X*. Then

1) (F,K) is Tikhonov well-posed with solution x¢ € K if and only if the
form (', —1) € X* x R exposes strongly (xq, f(xo)) on epi fx. Consequently,
(f, K) is Tikhonov well-posed if and only if the form (0x=,—1) exposes strongly
(0, f(z0)) on epi fk.

2) If K is closed, then (f,K) is Levitin-Polyak well-posed with solution
to € K if and only if there exists a forcing function o : R — [0, 00| continuous at
0 with a(0) = 0 such that the form (0x=, —1) exposes strongly (to,0) on epia(f —
u(f,K))Nepid(-, K).

3) If K is closed, then (f, K) is strongly well-posed with solution zy € K
if and only if there ezists an increasing function : R — R such that (0x=,—1)
exposes strongly (zo,0) on epi B(f — v(f, K)) Nepid(-, K) where 3 is continuous
at 0 with B(0) = 0 and the condition lim 3(t,) < 0 implies that limt,, < 0.

Proof. 1) Assume that (z',—1) exposes strongly (zg, f(xg)) on epi fx
and consider (x,), a sequence of K such that F(z,) — infx F', then

(@, ') — f(an) = sup{(z,2’) — f(2) 1 2 € K}
which is equivalent to

<(l‘,, _1)7 (l‘n, f(xn)» - Sup{<(1‘/, _1)7 (l‘, )‘)> : (l‘, )‘) S epi fK}
= <(x/7 _1)7 (x07 f(l‘o))%

so we have (x,, f(zn)) € epifrx and (zn, f(zn)) — (xo, f(z0)); consequently
(F, K) is well-posed in the Tikhonov sense with solution xy. Conversely assume
that (F,K) is well-posed in the Tikhonov sense with solution xy. Consider a
sequence (zp, A\p) € epi fx such that

((13/7 _1)7 (l‘n,/\n)> - Sup{«l‘/, _1)7 (xv/\» : (137)‘) € epi fK}
Then
A — (2! 2) = inf{\ — (', z) : (x,\) € epi fx} = inf(F, K) = F(x9).
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But
F(zo) < F(zn) = f(zn) — <$l7$n> < An— <$,7$n>7

so F(x,) — F(xg), afterwards (., \n) = (20, f(20)); moreover f(z,) — f(xq).

Now the proofs of the equivalences of 2) and 3) are an immediate con-
sequence of 1) because with the hypotheses under consideration, it is easy to
see that the Levitin-Polyak well-posedness of (f, K') with solution ¢y (resp., the
strong well-posedness of (f, K) with solution zj) is equivalent to the Tikhonov
well-posedness of (p, X') with solution to and p(tg) = 0, where p(z) = max(a(f —
u(f,K)),d(z,K)) (resp., is equivalent to the Tikhonov well-posedness of (g, X)
with solution zg and ¢(zp) = 0, where ¢(z) = max(5(f — v(f, K)),d(z, K))). O

Now we will state some results of well- posedness in relationship with the
notion of subdifferentiability.

Proposition 9.2. Let X be a normed space, f : X — R be a function and
K be a nonempty subset of X. Assume that the following hypotheses hold: there
exist a convex subset A of X containing K and a function ¢ : R x RT — [0, +00]
satisfying:

a) ¢ is continuous at 0 with ¢(0) =0 and p(z,) > 0 = z, — 0;

b) OH(z) # @, Vx € A. for some € > 0, where H is the function defined
by H(z) = o(f(x) —v(f, K),d(z,K)), v € X.

Then (f, K) is Levitin-Polyak well-posed if and only if there exist xg € K
and a forcing function ¢ such that (u,x — xo) > c(||lx — x0l|), Vu € 0H(z), Vo €
Ae.

Proof. By [80, Theorem 7] (see also [21, Theorem 25, p. 14]) the inequal-
ity above is equivalent to the Tikhonov well-posedness of (H, A.) with solution
xg € K C A, which is also equivalent to the Levitin-Polyak well-posedness of
(f, K) with solution xg by Corollary 8.2 (iv). O

Corollary 9.3. Let X be a normed space of norm assumed to be Fréchet
differentiable at every x # 0, f : X — R be a function and K be a nonempty
convez closed subset of X. Suppose that there exist € > 0 and a forcing function
a: R —[0,400] continuous at 0 with a(0) = 0 such that:

a) Om(x) # @ Vax € K., where m is the function defined by
m(@) = a(f(z) - v(f, K)), = € X;

b) m is conver and lower semicontinuous;

c) Vo € K, projg x exists and is unique.

Then (f, K) is Levitin-Polyak well-posed if and only if there exist xg € K
and a forcing function ¢ such that
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(9.1) (u,z —x0) > c(||]z — x0|) — (y,x — z0), Yu € Om(x),
Vy e T(x —projgz), Vo e K.

Moreover if X is a Hilbert space,  is C' and f is continuous at every
point of K., then (9.1) is equivalent to

92) &/ (f(z) — v(f, K)){wz — 20} > e[z — z0])) — (& — projg 2, — xo),
Vuedf(z), Vo € K.

Proof. It is enough to apply Proposition 9.2 with ¢(z,y) = a(z) + 1>
and to point out that O0H(x) = dm(x) + T(z — projg x) (see [21, Lemma 11,
p. 52] and [35, Theorem 6.6.7]). The equivalence between (9.1) and (9.2) arises
from the fact that Om(x) = o/(f(z) — v(f, K)).0f (x) (see [17, 35] and references
therein). O

Remark 9.4. Function H in Proposition 9.2 is not necessarily convex.
If X is an E-space (particulary when E is a Hilbert space), then hypothesis c)
of Corollary 9.3 is satisfied and T'(x — projg x) = {0(x — projx =)} [2, 21], where
0(z) is the Fréchet derivative of n(z) = 3| z|*.

Example 9.5. a) Consider f(z) = 2%, K = [0,1], a(z) = 2% and m(x) =
2%, All hypotheses of Corollary 9.3 are satisfied, so one may take the forcing
function c as follows:

28 if x €10,1],
c(r) =S 28 +x(x—1) ifx>1,
28 + 22 if z <0.

b)if K =[-1,1], f(z) = \/|z| — 3 and a(z) = 2*, then m(z) = a(f(z) —
u(f, K)) = 22 is convex, so Corollary 9.3 applies.

Theorem 9.6. Let X be a normed space of norm assumed to be Fréchet
differentiable at every x # 0, f : X —] — 00, +00] be a proper conver and lower
semicontinuous function, K be a nonempty convex closed subset of X. The fol-
lowing assertions are equivalent:

(1) (f, K) is strongly well-posed with solution xg.

(ii) (g, X) is Tikhonov well-posed with solution xy, where g is the function
defined by g(x) = max(f(z) —v(f, K),d(z, K)).

(#i7) The function defined by

' € X* = h(2) =inf{A € R: (2/,\) € conv(B)}
where

B = [epi f*+ (0,0(f, KD | |epi(0x)" () Bx-(0,1) x R
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is Fréchet differentiable at 0 and h'(0) = xo.

Moreover if there exists € > 0 such that f is continuous at every point of
Kc andVx € K, proji x exists and is unique, then the previous assertions are
equivalent to

(iv) There exist a forcing function ¢ : RT — [0, 4+00] and a point g € X
satisfying (u,x — xg) > c(||lz — zol]) Vu € 0f(x) ifx € K or v € K.\ K and

fx) = %d%&K) +o(f, K); (w, 2 — x0) = (|| — xol|)

Vw € T(z — projg z) if v € K.\ K and f(z) < 3d*(z, K) + v(f, K).

Proof. Equivalence (i) <= (ii) uses classical arguments and can be
omitted.

(i) <= (iii) A simple calculation shows that (d(-, K))* = dp,.(0,1) +
(0x)* and by [34] one has g*(z') = h(z’) for every 2’ € X*. Then (ii) <= (i) is
an immediate consequence of the characterization of Tikhonov well-posedness by
Asplund-Rockafellar theorem (see [21, Theorem 27, p. 15] and references therein).

(i) < (iv) Set r(z) = max(f(z) — v(f,K), 3d*(z,K)). It is clear that
(f, K) is strongly well-posed with solution zy if and only if (r, X) is Tikhonov
well-posed with solution xy. Then equivalence (i) < (iv) arises easily from
[21, Theorem 25, p. 14; Lemma 11, p. 52|, [35, Theorem 6.4.9, p. 355] and [17,
Proposition 2.3.12, p. 47]. O

Theorem 9.7. Let X be a normed space, f : X — R be a real-valued
function and K be a closed conver set of X. Assume that there exists a forcing
function a : R — Rt continuous at 0 with «(0) = 0 such that o(f(-) — v(f, K))
is convex and lsc on X. Then (f,K) is Levitin-Polyak well-posed with solution
xo if and only if the function y(z') = inf{\ € R / (', \) € convC}, 2’ € X* is
Fréchet differentiable at 0 with ~'(0) = xo. Here

C = epila(f() = v(f, K" | [epitox)* () Bx-(0,1) x R].

Proof. Itis clear that (f, K) is Levitin-Polyak well-posed with solution
xg if and only if (w, X) is Tikhonov well-posed with solution z(, where w(x) =
max(a(f(x)—v(f,K)),d(x, K)). By [21, Theorem 27, p. 15], this is equivalent to
the Fréchet differentiability of w* at 0 and (@*)'(0) = x¢. But w™* is exactly the
function v by [35, Theorem 2, p. 178], which completes the proof of theorem O

10. New generalized regularizations for saddle functions and
asymptotic developments. In what follows we are concerned by generalized
regularizations of saddle functions and their associated asymptotic developments.
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Consider two general topological Hausdorff spaces X, Y and f : X xY — R,
g: X xY =R, he: X XY — R be three functions with ¢ > 0. Each function
f, g is assumed to be lower semicontinuous at the first variable and upper semi-
continuous at the second variable. Denote by h! = sup, ey infzex he(z,y) and
h? =inf,cx sup,ecy he(z,y) which are supposed finite for every e > 0 sufficiently
small. Assume that the set S = {(a,b) € X xY | (a,b) is a saddle point of f}
is nonempty.

Definition 10.1. A function of the kind F.(z,y) = f(x,y) + acg(x,y) +
he(z,y) with ac >0, ac — 0 if € — 0 is called a generalized regularization of f.

If he =0 and g(z,y) = a;||z||” — bi||ly||?, ai, b; are positive real numbers
and p, ¢ € N*, then F; reduces to the classical Tikhonov regularization.

Using a similar technique considered in the proof of Theorem 3.2 with
more difficult and sophisticated arguments we can state the following result:

Theorem 10.2. Let (x,yc). be a relatively compact sequence such that
e = sup Fi(ze,y). e = inf Fy(2,y0). %e(t) = suphe(t, ). 6(2) = inf he(z, 2)
y y

are finite for every e sufficiently small and every (t,z) € X x Y. Assume that the
following condition holds:

ae_ﬁe

10.1 li =1
(10.1) lim o lime_0 o

=0 V(tz2)e X xY.
Then:

(i) any cluster point (T,7Y) of (Te,Ye)e 15 a saddle point of f on X XY and
is a saddle point of g on S. Furthermore for every a € R, there exists a sequence
(62, 92’0‘, Hz’a) — Ops if € = 0 depending on the scheme under consideration such

that
F(ze,ye) = f(Z,7) + acg(T,7) + ozhiL +(1- a)hf + a.0¢

and the sequence

z.,y) — [@,7) [(@y)— f(@7) h?—h!
(g(%y%g@ye)’f( «¥) = f( 7y)7f( Ye) = [ ,y)7he he>

Qe Qe Qe

converges to (g(7,7), (7, 7),0,0,0) if ¢ = 0;
. . F2 _ Fl
(it) F! = f(Z,Y)+acg(T,7)+ahl+(1—a)h?+abe® and lime_,o —— =
€
0 where F} = sup, ey infrex Fe(z,y) and F? = infyex sup ey Fe(z,y).

< and ¢ (t,z) = M Since
Qe Qe

A —

Proof. (i) Set p. =




Robust optimization 283

_F F _

Be < Fe(xe,ye) < a. we observe first that aee—(l“e,ye) = c. and M =
Qe Qe

de converge to 0 if ¢ — 0. On the other hand, a. = F.(x,yc) + acce and

V(z,y) € X XY,
f(xﬂy) + aeg(weay) + he(weay) < Fe(weaye) + acce = Be + acpe

< f(x, ye) + aeg(djy ye) + he(xa ye) + QePe-
In particular we deduce that V (a,b) € S,

(10'3) 0< f(xﬁv b) - f(aaye) < aepe + ae(g(a7ye) - g(xey b)) + aeQe(ay b)

and

(10.4) 9(we,b) < g(a,ye) + qe(a, b) + pe.

By relative compactness, (z)e and (y)e remain in two compacts, so by
semicontinuity there exist two scalars m(b) and M (a), such that for every e > 0,
m(b) < g(ze, ) < g(a,ye)+qe(a,b)+pe < M(a)+ge(a,b)+pe. Then (10.1) implies
that (g(z¢,b))e and (g(a,ye)). are bounded. If (Z,7) is a cluster point of ((z¢, ye))e
we get by semicontinuity using (10.4), that ¢(Z,b) < g¢(a,7y) V(a,b) € S. Now
returning to (10.2) and taking into account that there exist m(y) and M (z) in
R satisfying m(y) < infesog(ze,y) and sup.gg(z,ye) < M(x), we derive that
f(xe,y) < f(x,ye) + ae(pe + M(x) —m(y) + qe(z, y)); again by semicontinuity and
(10.1) we deduce that f(7,y) < f(z,9) V(z,y) € X x Y, ie (T,7) € 5, so (T,7)
is a saddle point of g on S. Keeping in mind that (g(z.,b)). and (g(a,y.)). are
bounded, (10.1) and (10.3) imply that f(x.,b)— f(a,ye) — 0 if € — 0; accordingly
f(ze,b) = fla,0) = f(7,0) = f(7,79) and f(a,y.) — f(a,0) = f(a, 7). In
particular f(z.,7) — f(Z,7) and f(Z,y.) — f(T,7) if e = 0. Now to prove the
asymptotic development, we use (10.2) with (z,y) = (a,b) € S and the following
computations:

f(ze,b) — f(a,b) + acg(ze,b) + he(ze,b) — infy he(x, b)
< F(xe,ye) — f(a,b) —inf, he(x,b) + acce
< fla,ye) = fla,b) + acg(a, ye) + he(a, ye) — infy he(z,b) + acpe
< acpe + acg(a, ye) + supy, he(a,y) — infy he(w,b),

(10.2)

SO
Fe ey Ye) — 7b —1i the 7b
g(a:e,b) < (dj i ) f(aa ) = (dj ) +c < g(a7ye) +QG(Q7 b) + De
and
Fe ey Ye) — 7b —i the 7b
g(xeyb) —c < («T Y ) f(a ) = (dj ) < g(aaye) + QG(O“7 b) +d;

Qe
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SO

Fe(xe,ye) — b _hi
(Te, Ye) af(a ) < g(a,ye) + qe(a, b) + d..

Similarly, we show that
Fe(xeu ye) - f(aa b) — sSup, he(a7 y)

Qe
Fe(ajeuye) - f(a’u b) - hg

Qe

IN

9(3367 b) - QG(O“7 b) — Ce

IN

Consequently,
Fe(xﬁyﬁ) - f((l, b) - hg

Qe
Fe(weaye) B f(a> b) — hi

Qe

< g(a,ye) + qe(a,b) + de

since h! < h%. But we know that (g(z.,7)) and (g(%,y.))c are bounded, and
by previous arguments used in the first part of the proof of this theorem it is
a routine to check that they have a unique cluster point ¢(Z,7) to which they
converge; so by (10.5) applied to (a,b) = (Z,7) we get

(10.6) lim Fe(ze,y) — f(@,7) — hz — lim Fe(ze,y) — f(@,7) — hi

e—0 e e—0 Qe

g(xﬁv b) - QG(av b) —ce <
(10.5)

IN

= 9(T,7)
from which we deduce first that for every a € R,

=y apl (1 2

lim F(ze,ye) — f(T,7) — ahe — (1 — a)h?

e—0 Qe

= 9(%,7);
hence the asymptotic development in the last theorem is proved by setting
F.(ze,ye) — f(Z,7) — ahl — (1 — a)h?
(@, ye) — f(@,7) — ahe — (1 — )¢ — 4(7,7) = 6.
Qe
By (10.1) and (10.3) applied to (¢, z) = (a,b) = (T,7) we get
f(xwg) _ f(j>g) + f(jag) B f(fa ye)

Qe Qe

0< < 9(@,ye) — 9(xe,Y) + (T, 7) + pe,

SO
N (o — N (= 2 31
f(:rG?y) f(m7 y) - 07 f(x7y) f(m7y€) N O lf € — 07 hm h‘e he —

Qe Qe =0 Qe

0

is an immediate consequence of (10.6) or (10.1).
(74) From the first limit of (10.1) it is clear that

Fel < F€2 < Fe(afeaye) + aepe < Fel + 2aepe < Fg + 2a¢pe,
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Fel — Fe(ze,ye)

we get |pi| < pe for i = 1,2. Consequently,
Qe

hence by setting ,ui =
. . , . F2_— F!

F! = Fo(xe,ye) + aepl and 00 = 6% + pl — 0 if € — 0, lime,o —=——= =0 is

a

€

€
an immediate consequence of the first limit of (10.1) or from lim_,o(u2 —pul) =0
which completes the proof. O

Remark 10.3. The first limit in (10.1) is straightforward satisfied if
(e, ye) is a saddle point of F,. Also we observe that there exists a wide class of
functions h. : X x Y — R satisfying the second limit in (10.1). Take for instance
the functions of the kind he(z,y) = Y i bigi(z,y) where m;(y) < gi(z,y) <
M;(z) ¥V (z,y) € X xY. Here m;(y), M;(z) are real numbers and b > 0 satisfying

(2
lim¢_,q b—e =0 Vi. Then

Qe

_ supyey hela,y) = infrex (@) _ S b (Mia) — mi(6)

Qe ae
and
o S0 B (Mi(a) = mi()

e—0 ae

=0 V(a,b) € X xY.

In particular one can consider the classical functions used in many schemes of
saddle point approximation methods g;(x,y) = «a;||x — x;||P* — Bil|ly — v:||% where
x;, y; are given points in the normed spaces X, Y, p;,¢; € N* and «y, 5; > 0 (for
instance, see [62, 66, 67, 68] and references therein). More generally one may
take he(z,y) = > i blgei(z,y) where there exist two real functions me;(y) and
M.;(x) such that for every (x,y) we have m¢;(y) < gei(x,y) < M(x) and

S W (Ma(a) — ma(h)

e—0 ae

=0 V(ab)eX xY,

then
m SUPyey he ((1, y) —infrex he (xa b)

e—0 Qe

For example, see the regularization function considered in Theorem 11.5.

Corollary 10.4. Let X, Y be two convex compacts of R™ and R™, re-
spectively. Assume that F, : X XY — R is finite, convex-concave and continuous
with he(z,y) = >0 bigi(z,y) where gi: X xY — R, i=1,...,p are such that
mi(y) < gi(z,y) < M;(x) V(z,y) € X xY. mi(y), M;(x) are real numbers and
ae >0, bi. > 0 satisfying lim._,g % =0V, lime,gae =0. Then



286 D. Mentagui

p
minmax(f(z,y) + acg(z,y) + z; begi(, ) — minmax(f (z,y)
lim =

e—0 Qe

= i a. 5 = a. i ) = 7b
grelg?l?éx};(g(l‘ y)) ;2;;;232(9(”3 y)) = g(a,b)

for some (a,b) € S, where S = X7 x X9, X1 =projx S and Xs = projy S.

Proof. By [69] F; has a saddle point (x, y.) and the sequence ((x¢, Y. ))e
is relatively compact. The limits in (10.1) are obviously satisfied, so the conclu-
sions of Theorem 10.2 hold. But for every (z,y) € X x Y we have

p P
S bimi(y)) < b < B2 <0 My(w),
i=1 i=1
1 h2
then lim,_,g — = lim._,g —= = 0. On the other hand the optimal saddle value of
a a

€ €
g(x,y) on S can be written as

i a , = ma i , = ,b
min ;rel)g;(g(ﬂc y)) ;rel)g;;gg(g(x y)) = g(a,b)
for some (a,b) € S that is (a,b) is a saddle point of g on S, where S = X7 x Xo,
X1 =projx S and X9 = projy S (see [58, p. 49]) which completes the proof. O
Theorem 10.2 can provide for instance in dimensional setting an interest-
ing tool for application to the conjugacy of bivariate functions as follows: Fix
(z*,y*) in R™ x R™ and set
K(z",y") = sup inf ((z*,2) + (y*,y) + 9(z,y))
yeD z€C
(for instance see [69] for the importance of this function in saddle functions theory

and conjugacy) where C, D are two convex compact sets of R™, R™, respectively.
Set
K(z*,y") = sup inf (f(z,y) + eg1(z,y) + Eg2(z,y) + - + "gn(@,y)), € >0,
yeD z€C

where f, g, g; : C x D — R are given convex-concave continuous functions,
i=1,2...,nand f(z,y) = (z*,2) + (y*,y) + g(z,y). Denote by S; and S, ,
respectively, the sets of saddle points of f and g on C'x D, which are nonempty by
(69, Corollary 37.6.2, p. 397]. Furthermore they are compact and Sy = projo Sy x
projp S¢, Sq, = projo Sy, X projp Sy, [58].
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Proposition 10.5. We have the following formulas:
Ifn=2p+1
Ke(z*,y*) = f(x0,90) + €g1(z0, y0) + € ga(w2, y2) + > g3 (w2, y2) + - -
(10.7)  +e* gop (war, yor) + € gory1 (wor, yar) + - --
+* gop(T2p, Yap) + € gap 1 (T2p, Y2p) + y2pr1e(2, YY)

for some vyopi1.(x*,y*) converging to 0 if € — 0.

If n=2p

K (z*,y*) = f(x0,90) + €g1(x0,y0) + €2 g2(w2,y2) + > g3 (w2, y2) + - --
+e® gor (war, yar) + € gopr1 (war, yor) + - -

+62p7292p—2(1‘2p—27 Yop—2) + 62p7192p—1 (T2p—2, Y2p—2)

+e? (agy, + (1 — a)g,) + e, (2%, y)

with 15, (z*,y*) = 0 if € > 0

(10.8)

and g%p = Sup,ep infrec g2p(7, ), g%p = infyec supyep 92p(7,y), « € R. Here
(x0,y0) ts a saddle point of f on C x D and is also a saddle point of g1 on Sy.
(Tok, Y2k) € Sq,, and is a saddle point of gagp+1 on Sy, -

Proof. We prove the proposition by reccurence. For n = 1, K (z*,y*) =
supyep infrec(f(7,y) + €g1(x,y)). The function Fi(z,y) = f(z,y) + egi(z,y) is
convex-concave and continuous has a saddle point (z,y.) on C x D [69]. All
hypotheses in Theorem 10.2 are satisfied with a = S and he = 0, so

K (z*,y") = max gcneircl(f(w,y) +eg1(z,y)) = f(20,%0) + €91(20,%0) + €d1,e(x", y"),

lime_,061.(2z*,y*) = 0, where (9, yo) is a saddle point of f on C' x D and is also
a saddle point of g; on Sy.
For n = 2,
K(z*,y") = sup inf (f(z,y) + egi(@,y) + €g2(2,y))
yeD zeC

and the function G.(z,y) = f(z,y) + €g1(x,y) + €2g2 (7, y) has a saddle point on
C x D by the previous argument; and by Remark 10.3 all assumptions of Theorem
10.2 are fulfilled, then

K * * — . 2
(2", y") Iyngggg(f(w,y) +egi(z,y) + € g2(x,9))

= f(x())y()) + 691(33073/0) + 62(069% + (1 - Oé)g%) + erg,e(x*ay*)a

limeo 79 (2%, y*) = 0.
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Now assume that (10.7) is verified for n = 1,3,...,2p — 1 and show that
is satisfied for 2p + 1.

K(z*,y*) = sup inf (f(z,y) + egi(z,y) + € He(z,y)),
yeD z€C

where

He(x¢ y) = 92(1‘7 y) + 693(7:) y) ++ 62p_192p+1(x) y)
H, has a saddle point on C' x D and it is easy to see by Remark 10.3, that ¢2H,
satisfies the second limit in (10.1), so by Theorem 10.2 one has

Kc(a*,y*) = f(x0,0) + €g1(20, yo) + € maxmin H(z,y) + edc(z*,y"),
yeD xeC
lime_,0 dc(x*, y*) = 0; and by the recurrence hypothesis

max min He(z,y) = ga2(2,y2) + €g3 (22, y2) + - - - + "2 gop(wok, yor)
yeD zeC

+ g1 (Ton yar) + -+ + €2 gop (T2, Y2p)
+e 7 gop 1 (w2, Yap) + Evape (¥, yY),
lime_s0 Y2p.c(@*, y*) = 0; (x2k, Yor) € Sg,, and is a saddle point of gory1 on Sy, ,
k=1,...,p. Then
K (z*,y*) = f(x0,90) + €g1(x0,y0) + € g2(22, y2) + > g3 (w2, y2) + - --
+e® gor (wan, yoar) + € gop 1 (war, yor) + - + € gap(2p, Y2p)
+eP L gop 11 (T2p, Yop) + €Yapt1,e(z*, y*)
with
Yopi1e(@*,y) = 0c(x*, ") + Eyape(a”,yF) = 0

when € — 0. In the same way we prove (10.8) by recurrence which completes the
proof. O

11. Well-posedness of generalized regularizations for bivari-
ate functions. In the sequel we investigate well-posedness of generalized regu-
larizations of saddle functions. Let X, Y be two reflexive Banach spaces renormed
by strictly convex norms |- ||x, ||- ||y making them E-spaces and f: X xY — R,
g: X XY =R, he: X XY — R be three functions weakly lsc at the first variable
for each fixed y and weakly usc at the second variable for each fixed x. Con-
sider Fe(z,y) = f(x,y) + eg(z,y) + he(z,y). In what follows we state sufficient
conditions ensuring that (Fi, X xY) is well-posed.

Theorem 11.1. Assume that f(x,y) satisfies (Hy) and (Hs) of Section
2 and the following hypotheses are verified:
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(i) Fe(-,y) is strictly convex and Ilsc Vy € Y;

(ii) Fe(x,-) is strictly concave and usc Vx € X;

(t3i) Jyo € Y such that for every A € R, Ay ={x € X | F.(z,y0) < A} is
bounded;

(tv) Jzo € X such that for every A € R, By ={y €Y | F.(x0,y) > A} is
bounded;

(v) 3(a,b) € X XY such that f(a,b) is finite.

Then:

(a) inf, sup, Fe(z,y) = sup,, inf, Fe(z,y);

(b) Fe has a unique saddle point (T¢,y,.) and F(T,T.) is finite;

(¢) every minimazimizing sequence (Ty,Yn)n of Fe converges weakly to
(Te,Ye) if n = 400 and Fe(xn,T.), Fe(Te,yn), Fe(zn,yn) converge to F.(Te, 7, ),
when n — 4-o00.

Moreover if there exist two functions p,q € {f, g,he} (eventually identical)
such that p(xn,y.) = p(Te,y.) and x, — T, (— denotes the weak convergence)
imply that lim,, ||z, — Tc|| = 0; and q(Te,yn) — ¢(Te,Y.) and y, — Y, imply that
lim,, ||yn — U.|| = 0; then (Fe, X X Y') is well-posed.

Proof. (a) By (i), (¢ii), (v) and [4] one has
inf sup F,(z,y) = supinf F.(z,y).

(b) Set @e(z) = sup, Fe(w,y) which is convex lIsc and ¢¢(z) > Fe(x,yo),
so {z € X | pc(z) < A} is bounded for every A by (iii) and ming p(x) = p(T¢)
[35] for some T.. Using (i7), (iv) and [35] a symmetric argument shows that
maxy ¥e(y) = Ye(Ye) for some g, where the(y) = infy Fe(z,y); then by (a)
¢e(Te) = Ye(Y,), i.e sup, Fe(Te,y) = inf, Fe(2,y,.) = Fe(T,,7.) which are finite
because f(z,y) satisfies (H;) and (Hs); consequently (Z,,) is a saddle point of
F. on X xY. The uniqueness is immediate from the strict convexity of F(-,y)
Vy and the strict concavity of Fe(x,-) V.

(¢) First we observe by Theorem 2.6 and (a) that the set of minimaximiz-
ing sequences of F, is nonempty. Now let (z,, Y, ), be a minimaximizing sequence
of Fe. We have F(T¢,7,) < Fe(xn,7,.) < Fe(xo, Yn) +€n, €n > 0, €, — 0 and (yn)n
is bounded by (iv). In the same way Fe(2n,y0) < F(Te,Yn) +€n < Fe(Te, Y,) + €n
and (x,), is bounded by (i7i). By weak relative compactness of (2, yn)n, semi-
continuity and uniqueness of the saddle point (Z,7,), it is a routine to check that
Tp — Te and y, — Y.. On the other hand, there exist three scalars m, M, a such
that

m < Fe(xn,7,.) < Fe(xo,yn) + € < M
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and
m < Fe(2n,T.) < Fe(Te,yn) + €n < @

for every n, so (Fe(Zn,Y.))n, (Fe(Te, yn))n are bounded; and by a classical argu-
ment they have a unique cluster point F(T.,7,) to which they converge. But
Fe(wmye) —€p < Fe(xnayn) < Fe(jeayn) + €p, then Fe(wmyn) — Fe(feage) when
n — +o00. Since

Fe(wmge) — Fe(jeaye) = H;in Fe(.l‘,ye), Fe(jeayn) — Fe(jeaye) = m;iXFe(Eeay)a

(xn)nand (yn)n are, respectively, minimizing and maximizing sequences for the
two last extremum problems; and as in the proof of Theorem 5.2 we show that the

sequence  (f(2n,Ye), 9(¥n, Ye)s he(n,Ye))n  converges to  (f(Te,Ye), 9(Te,Ye),
he(Te,7,.)). A symmetric argument shows that

(f@e,Yn), 9(Tes yn), he(Tey yn)) = (f(ZesYe), 9(Tes Ye)s he(Te, o))

when n — 400; S0 (Zn,Yn)n converges in the norm topology to (T.,y.) by hy-
pothesis which completes the proof of the theorem. O

As an immediate consequence of the previous theorem and the fact that
(X, llx), (Y, - |ly) are E-spaces, we have the following corollaries:

Corollary 11.2. Assume that f : X x Y — R is convex-concave lsc at
the first variable for each fixed y and usc at the second variable for each fixed
x and there exist (xg,yo) in X XY and scalars m, M such that f(x,y0) > m,
f(xo,y) < M for every (z,y) € X x Y. Set

P q

Fo(z,y) = fe,y) + Y dillle —@ilP) = > &y — yil|“),
i=1 j=1

where € is a positive parameter, p, q, pi, ¢; € N* and x;, y;, © = 1,...,p,

j =1,...,q are given points in X and Y, respectively, ¢¢, Yl : [0, +o0[— R

are continuous functions at 0, convex and strictly increasing such that for every

A € R the sets

p q
{fﬂ € X/ Y eillle —milP*) < A} Sy EY/Y Wily —yill¥) <A
i=1 j=1

are bounded, then (F., X xY) is well-posed.

Corollary 11.3. Assume that f : X x Y — R is convex-concave lsc at
the first variable for each fized y and usc at the second variable for each fixed x.
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Set

F(z,y) = f(z,y) +Zae\lw — |’ - Zb]\ly yill v,
7j=1
where €, a’i} bg € Rj—7 b, 4, Di, qj € N* and Ly, Y, L= ]-7"'7p7 .7 = 17'°°7q
are given points in X and Y, respectively. If there exist (xg,yo) in X XY and
scalars m, M such that f(x,yo) > m, f(zo,y) < M for every (z,y) € X XY,
then (F., X xY) is well-posed.

Corollary 11.4. Assume that f : X XY — R is convez-concave lsc at

the first variable for each fized y and usc at the second variable for each fized x.
Set

Fe([L‘7 y) = f(q;’ y) + i aie€%(||$*$i||pi+ci)+wi _ i Qjee%(”y*yj”qj +dj)+6
i=1 Jj=1
where €, oy, 0; € R, ¢;, dj, w;, 0 €R, p, q, pi, ¢ € N* and x4, yj, i =1,...,p,
j =1,...,q are given points in X and Y, respectively. If there exist (xg,yo)
in X XY and scalars m, M such that f(x,y0) > m, f(zo,y) < M for every
(r,y) € X XY, then (F., X xXY) is well-posed.

Finally we end our investigation by the following theorem in finite di-
mensional setting which combines the results of Theorem 10.2 and the ones of
Theorem 11.1:

Theorem 11.5. Let f : R xR" = R, f; : R™ = R, g; : R® = R,
i=1...,p,7=1...,q be real-valued functions such that f is continuous convex-
concave and f;, g;j are conver. Assume that the sets

X={zeR"| filx)<0,i=1...,p}, Y={yeR"|gjly)<0,5=1,...,q}

are nonempty and bounded. Set

Fe(z,y) = f(z,y) + ac <Z oz — [P — Zﬁklly - ykllq’“)

2 hi 7o (95 W)k (v)
+ § QAjeTie€ e (f Nthi() E : bjetje Kl 5
=1

where ae, o, Pr, e, bje, Tie, tje are Teal positive numbers, such that ac — 0 if
€ — 0, hi, kj are convex continuous functions defined on X, Y, respectively, such
that for every (z,y) € X x Y, hi(z) < @, kj(y) < 65 and

Do Gierie€™ + 35y bjet e

lim =
e—0 Qe

)
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r, s, D, q, Dk, @k € N* and x, yr are given points in R™ and R™, respectively.
If 2 = (2); € RY, w € {m,n} we denote ||z|| = (301, Z?)% the strictly convex
norm of RY. Then we have the following results:

1) (F, X xY) is well-posed;

2) The conclusions of Theorem 10.2 hold.

For its proof we need the following lemma:

Lemma 11.6 ([69, Corollary 37.6.2, p. 397]). Let C' and D be nonempty
closed bounded convex sets in R™ and R™, respectively, and K be a continuous
finite convex-concave function on C' x D. Then K has a saddle point with respect
to C'x D.

Proof of Theorem 11.5. 1) The proof of this point is an immediate
consequence of Lemma 11.6 (applied to K = F, and C x D = X xY) and
various arguments used in the proof of Theorem 11.1 and the fact that the norm

2] = (3, 212)% is strictly convex, X, Y are convex compact sets and the weak
convergence reduces to the norm convergence in finite dimensional setting.

2) If (x¢,ye) is the unique saddle point of F, on X X Y, the sequence
((ze,ye))e is relatively compact and the first limit in (10.1) is straightforward

satisfied. On the other hand it is easy to see that

q
- ijetjeeéj < he(xuy) < lezlaieriGdZi
=1

for every (z,y) € X XY, so
o SWPyey he(z,y) — infrex he(,y) < D01 Gierie€™ 4 Y_y bjet jee®s

Qe Qe
which goes to 0 if € — 0 and the second limit in (10.1) is also satisfied, which
completes the proof. O

12. Characterization of well-posedness of saddle point prob-
lems in metric spaces In this section we characterize well-posedness of saddle
point problems considered in Section 2. Many examples will illustrate the dif-
ference between the notions of well-posedness under consideration. Consider two
complete metric spaces (X,d),(Y,d') and X x Y is the complete metric space
endowed with the product topology associated to the metric d((z,y), («’,y')) =
max(d(x,2'),d (y,y')). F: X xY — R is a lower semicontinuous function at
the first variable and upper semicontinuous at the second variable. Suppose
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also that sup,cy infyex F(w,y), infyex sup,ey F(z,y) are finite and the function
W (x,y) = G(x)—H (y) is well defined as in Section 2, with G(z) = sup,cy F(7,y)
and H(y) = inf,cx F(x,y). The next theorem provides a characterization of well-
posedness of the saddle point problem (F, X x Y') in the sense of Definition 2.7:

Theorem 12.1. (F, X x YY) is well-posed if and only if for every e > 0,
e — argminmax F' # () and diam(e — argminmax F') — 0 if ¢ — 0.

Proof. If (F, X xY) is well-posed with a unique saddle point (Z,7), obvi-
ously (Z,7) € e—argminmax F for every ¢ > 0. If lim._,o diam(e—argminmax F') =
0 fails, there exist a > 0 and a sequence (€x)x | 0, such that

diam(e; — argminmax F') > a

for every k, so there exist sequences (ug,vg), (wg, 2;) € € — argminmax F' such
that max(d(ug,wy),d (vk, 2,)) > a. Accordingly, (ug,vi), (wg, 2zx) are minimax-
imizing sequences for (F, X x Y); and by hypothesis (ug,vg)g, (wg, zx)r con-
verge to (Z,7) which is a contradiction because max(d(uy,wg),d (vg,2;)) — 0,
k — +oo and max(d(ug,wy),d (vk, 2x)) > a > 0 for every k. Conversely, it
is easy to check that the nonemptness of € — argminmax I’ for every € > 0
is equivalent to the existence of at least of a minimaximizing sequence. Now
consider a minimaximizing sequence ((Z,,¥yn))n of problem (F,X x Y). For
every o« > 0 there exists § > 0 such that for every 0 < ¢ < [ one has
diam(e — argminmax F') < «a. For a fixed ¢ €]0, 5[ there exists N, € N such
that Vn > N, we have (z,,y,) € € — argminmax F'; consequently ((z,,yn)), is a
Cauchy sequence which converges to a point (z/,3") € X xY. By lower semiconti-
nuity of F' at the first variable, and its upper semicontinuity at the second variable
it is easy to see that (z/,7') is a saddle point of F on X X Y. The uniqueness
of this point is an immediate consequence of lim,_,g diam(e — argminmax F') = 0,
which completes the proof. O

Remark 12.2. It is possible to give a short proof of the previous result
as follows: By [16], the saddle point problem (F,X x Y) is well-posed if and
only if (W, X xY) is Tikhonov well-posed and p = 0, which is equivalent by [21]
to lim._g(diam e — argmin W) = 0; that is lim._,o(diam e — argminmax F') = 0
because ¢ — argmin W C € — argminmax F' C 2¢ — argmin W if p = 0.

In the proof of the next theorem we will show that the large variational

set A(F, €) is nonempty for every € > 0 and contains many interesting variational
subsets in relationship with classical optimization and variational analysis.

Theorem 12.3. Assume that F' is finite and continuous and X, Y are
complete, then the following assertions are equivalent:
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(i) (F, X xY) is strongly well-posed;
(79) diam A(F,e) — 0 if e = 0.

Proof. The proof of (i) = (ii) is similar to the proof of the first
implication of Theorem 12.1.

(i) = (i) Step 1. We claim that there exists a unique point (7,7) €
X x Y satisfing F(Z,7) = infx supy F' = supy infx F. To this end consider for
every € > ( the sets defined in Section 2 by

Aj(Fe) ={(z,y) e X xY | igl{fG—egF(:v,y) Sigl{fG—l—E}
and
Ao(Fye) ={(z,y) e X xY | supH — e < F(z,y) < sup H + €},
Y Y

which are of course contained in A(F,¢€). For € > 0 there exists z. € X such that
G(z.) < infx G + € with G(x) = supyey F(7c,y), so there exists y. € Y with
infx G—e < Gx.) —e < F(ze, ye) < G(x,) <infx G+e, ie (ze,y) € A(Fe),
which is then nonempty. Similarly, Aq(F,€) # 0. So A(F,€) is nonempty. Now
consider two sequences ((Zn,Yn))n, ((tn,2n))n € X X Y satisfying F(zp,yn) —
infx G and F(t,,z,) — supy H. From (ii), for every o > 0, Ir > 0 such
that Ve €]0,r[ we have diam A(F,e) < a. For a fixed € €]0,r[, 3N, such that
Vn > Ne, (Tn,yn) € A1(Fye) and (L, 2,) € Aa(F,€); consequently ((xn,Yn))n,
((tn, 2zn))n are Cauchy sequences converging to (z/,y'), (t',2"), respectively, and
by continuity of F, F(2',y') = infx G and F(¢,2') = supy H from which we
deduce that (2/,y'), (t',2') € A(F,€) and then (2/,y') = (t',2') = (7,7) is the
unique point such that F(Z,y) = inf x G = supy H.

Step 2. (z,7y) is a saddle point of problem (F, X x Y'). First we observe
that (e—argmin G) x (e—argmax H) C A(F,¢) (which implies again that A(F,€) #
0), so lim._,diam(e — argmin G) = lim._,g diam(e — argmax H) = 0 and by [21]
the minimization problems (G, X)), (—H,Y') are well-posed in the Tikhonov sense.
In particular they have solutions @ € X, b € Y with

G(a) = minG = max H = H(b)
X Y
so (@,b) is a saddle point of (F, X x Y); but (@,b), (Z,7) € A(F,¢) and (i) is
satisfied, then (@,b) = (%, 7).

Step 3. Every sequence ((Zn,Yn))n such that F(x,,y,) — F(T,7) con-
verges to (Z,7). First we observe the existence of such sequence, because every
minimaximizing sequence ((un,vn))n satisfies F'(up,v,) — F(Z,y) [16]. Now
if F(xpn,yn) — F(T,7), then by a classical argument ((n,¥yn))n is a Cauchy
sequence converging to a point (c¢,d) € A(F,e), so(c,d) = (T,y) because
diam A(F,e) — 0 if ¢ — 0 which completes the proof of Theorem 12.3. O
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Remarks 12.4. a) If (F, X x Y) is strongly well-posed, then it is well-
posed because every minimaximizing sequence ((xy,yn))n verifies F(xn,yn) —
sup,cy infrex F(7,y) = infyex sup ey F(x,y) (see [16]).

b) If (F, X xY) is well-posed with its unique saddle point (Z,7), every
sequence ((up, vy ))n such that F(u,,v,) — F(Z,7) is not necessarily a minimax-
imizing sequence. For example take X =Y = [0, 1] and

F( ) r—=y if (x¢y)€[071[x[071];
r,Y) =
y+1 if z=1,y€l0,1].

It is clear that (0,0) is the unique saddle point of F' on X x Y and G(z) = = if
x € (0,1, G(1) = 2; Hy) = —y, y € [0,1] and W(z,y) = = + y if (z,y) €
[0,1[x[0,1], W(z,y) = 2+yif 2 =1,y € [0,1]. Then ((zy,yn))n is a mini-
maximizing sequence if and only if (x,,y,) € [0,1[x[0,1] and (zp,yn) — (0,0),
so (F, X xY) is well-posed but not strongly well-posed because if F'(uy,v,) —
F(0,0), then u,, — v, — 0 and (un,v,) € [0,1[%[0, 1], but in general (u,,v,) -
(0,0), for example take u, = v, =1—|cosn|.

c) If (F, X xY) is strongly well-posed with unique saddle point (Z,7), a
sequence ((uy, vy ))yn such that F(u,,v,) — F(Z,7) is not necessarily a minimax-
imizing sequence. Take X =Y = [0, 1] and

F ety if (z,y) €[0,1][ < [0,1]
= —y—1if z=1,9€][0,1].

It is clear that (1,0) is the unique saddle point of F on X xY and G(z) = 1—z if
z€[0,1,G(1)=—-1; Hy) = —y—1,y € [0,1] and W(x,y) =2—x+yif (z,y) €
[0,1] x [0,1], W(z,y) =y if z =1, y € [0,1]. ((Tn,Yn))n is & minimaximizing
sequence if and only if x, = 1, y, € [0,1] and y, — 0. On the other hand, if
F(up,v,) = F(1,0) = —1 and (up,v,) € [0,1] x [0,1], then (uy,v,) — (1,0) but
((un,vp))n is not a minimaximizing sequence because W (uy,, v,) — 1.

d) If (F, X xY) is well-posed, even under strong regularity conditions as
differentiability, compactness of X X Y, convexity-concavity of F', it is not true
that (F, X x Y) is strongly well-posed. Consider for instance F(z,y) = 2 — 3>
and X =Y = [0,1], then (0,0) is the unique saddle point of F' on X x Y.
((Zn,Yn))n is a minimaximizing sequence if and only if (x,,y,) € [0,1] x [0,1]
and (2n,yn) — (0,0). Now if (u,,v,) € [0,1] x [0,1] such that F(uy,,v,) —
F(0,0) =0, in general (uy,v,) - (0,0), for instance take u,, = v, = |cosn)|.

In what follows we investigate the Levitin-Polyak well-posedness of sad-
dle point problems. Consider two complete metric spaces X7, Y7 of X and Y,
respectively, which are not necessarily complete, F' : X x Y — R be a function
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lower semicontinuous at the first variable and upper semicontinuous at the second
variable. Assume that sup,cy, infrex, F'(2,y), infrex, sup ey, F(z,y) are finite
and the function Z(z,y) = J(z) — K (y) is well defined by J(z) = sup,ey, F(z,9),
z € X and K(y) = infzex, F(x,y), y € Y as in Section 2. With slight modifica-
tions in the proofs of the previous theorems of this section we state the following
theorems:

Theorem 12.5. If A(F,¢) # @ for every € > 0 and diam A(F,e¢) — 0
when € — 0, then the saddle point problem (F, Xy x Y1) is Levitin-Polyak well-
posed. (F, Xy x Y1) is Levitin-Polyak well-posed if and only if B(F,e) # & for
every € > 0 and diam B(F,e) — 0, € = 0.

Theorem 12.6. Assume that F' : X XY — R is continuous, then the
saddle point problem (F, X1 x Y1) is strongly Levitin-Polyak well-posed if and only
if diam A'(F,€) — 0 when € — 0.
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