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CONSTRAINT QUALIFICATIONS AND NECESSARY OPTIMALITY
CONDITIONS FOR OPTIMIZATION PROBLEMS
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Abstract. A very general optimization problem with a variational inequality constraint, in-
equality constraints, and an abstract constraint are studied. Fritz John type and Kuhn—Tucker
type necessary optimality conditions involving Mordukhovich coderivatives are derived. Several
constraint qualifications for the Kuhn—Tucker type necessary optimality conditions involving Mor-
dukhovich coderivatives are introduced and their relationships are studied. Applications to bilevel
programming problems are also given.
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1. Introduction. An optimization problem with variational inequality constraints
(OPVIC) is a special class of an optimization problem over variables x and y in which
some or all of its constraints are defined by a parametric variational inequality with y
as its primary variable and x as the parameter. In this paper we consider a very gen-
eral optimization problem with variational inequality constraints in finite dimensional
spaces defined as follows:

(OPVIC) minimize f(z,y)
subject to (s.t.) ¥(x,y) <0, (z,y) € C,
y€Q(F(z,y),y—2) <0 Vz e,

where f : R"t™ — R, 4 : R*™™ — RY F : R™™ — R™ are Lipschitz near all
optimal solutions of (OPVIC), C is a nonempty closed subset of R"*™ and 2 is a
closed convex subset of R™. The above problem is also called a generalized bilevel
programming problem (see, e.g., Ye, Zhu, and Zhu [27]) or a mathematical program
with equilibrium constraints (see, e.g., Luo, Pang, and Ralph [10]). The reader is
referred to [10] for recent developments on the subject and references for other types
of optimality conditions.

Although under certain constraint qualifications one can reduce (OPVIC) to an
ordinary nonlinear programming problem, it is known that the usual constraint quali-
fication such as the Mangasarian—Fromovitz constraint qualification cannot in general
be satisfied for the equivalent nonlinear programming problem (see [27, Proposition
1.1]). In Ye and Ye [26], under the pseudoupper-Lipschitz continuity, a Kuhn—Tucker
type necessary optimality condition involving Mordukhovich coderivatives was derived
for (OPVIC). In Ye [25], it was shown that a Kuhn-Tucker type necessary optimal-
ity condition involving the proximal coderivatives (which are in general smaller than
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Mordukhovich coderivatives) holds under a stronger constraint qualification in the
case where the variational inequality is a complementarity system, i.e., 2 = R® X RZ_
with a + b =m.

The purpose of this paper is to study (OPVIC) under much weaker assumptions
and derive more powerful results than those in [26]. In particular, we incorporate
inequality constraints and an abstract constraint in our problems and we do not
assume the smoothness of the mapping F as in [26].

As in [26], we formulate (OPVIC) as the following optimization problem with a
generalized equation constraint:

(GP) minf(x,y)
s.it. Y(z,y) <0, (x,y) € C,
0€ F(z,y)+ N(y,Q),

where

| the normal cone of Q aty if y €,
NWQ){@ if y & Q

is the normal cone operator.
We show that if (Z,7) is a local solution of (OPVIC), then there exist A > 0,7 €
R™ and v € Ri not all zero such that

0 € AOf(Z, 7)) + O, )(Z, §) + O(F, n)(Z,7)
+{0} x D*No(y, —F(2,4))(n) + N((Z,9), C),
<¢(faﬂ)7’7> =0,

where 0 denotes the limiting subgradient (see Definition 2.2), Ng denotes the set-
valued map y = N(y,2), and D* denotes the coderivative of a set-valued map (see
Definition 2.4). Moreover we introduce the concept of calmness for (OPVIC) and
show that under the calmness condition A can be taken as 1. Several constraint
qualifications that are stronger than the calmness condition but easier to verify are
introduced and their relationships are indicated.

Note that in the case where Q = R™, (OPVIC) is reduced to an ordinary nonlinear
programming problem with equality, inequality, and abstract constraints. Hence our
results are applicable even for an ordinary nonlinear programming problem.

We organize the paper as follows. Section 2 contains background material on
nonsmooth analysis. In section 3, we derive the Fritz John type necessary optimality
condition involving Mordukhovich coderivatives and the Kuhn-Tucker type neces-
sary optimality conditions involving Mordukhovich coderivatives under the calmness
condition. In section 4 we introduce several constraint qualifications for the Kuhn—
Tucker necessary optimality conditions involving the Mordukhovich coderivatives and
study the relationships between these constraint qualifications. Applications to bilevel
programming problems are discussed in section 5.

The following notations are used throughout the paper. For an m-by-n matrix A
and index sets I C {1,2,...,m}, J C{1,2,...,n}, A; and A; ; denote the submatrix
of A with rows specified by I and the submatrix of A with rows and columns specified
by I and J, respectively. For a mapping ¢ : R® — R and a vector v € R%, (¢, v)(x)
is the function defined by (¢, 7v)(z) = (¢(x),v). For a vector d € R", d; is the ith
component of d and dj is the subvector composed from the components d;,i € I.
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(a,b) is the inner product of vectors a and b. gph® is the graph of a set-valued map
® and epif is the epigraph of a function f. int{2, cl), and cof2 denote the interior,
the closure, and the convex hull of a set 2. We denote by Bs(xo) and B the open ball
centered at zy with radius § > 0 and the open unit ball, respectively.

2. Preliminaries. This section contains some background material on non-
smooth analysis which will be used later. We give only concise definitions that will be
needed in the paper. For more detailed information on the subject, our references are
Clarke [3], Clarke et al. [4], Rockafellar and Wets [19], Loewen [9], and Mordukhovich
[13, 14].

First we give some concepts for various normal cones.

DEFINITION 2.1. Let Q be a nonempty subset of R™. Given Z € clS}, the conver
cone

N™(z,Q):={¢€R":3IM >0 s.t. (£,z—2) < M|z —2||* Vz € Q}

is called the proximal normal cone to set  at point Z, the closed cone
N(z,Q) = {klim e F e NT(2F,Q), 25 — z}

is called the limiting normal cone to  at point z, and the closed convex hull of the
limiting normal cone

N¢(z,9) :=clecoN(z,Q)

is called the Clarke normal cone to set § at point Z.

Using the definitions for normal cones, we now give definitions for subgradients
of a single-valued map.

DEFINITION 2.2. Let f: R™ — RU {400} be lower semicontinuous and finite at
zZ € R™. The proximal subgradient of f at Z is defined by

" f(2) :={€: (& —1) € N'((2, f(2)), epif)},

the limiting subgradient of f at Z is defined by

0f(2) :={¢: (£, —1) € N((z, f(2)), epif)},

and the Clarke generalized gradient of f at Z is defined by

9o f(2) :={¢: (&, -1) € No((z, f(2)), epif)},

where epif := {(x,r) € R® X R: f(x) < r} is the epigraph of f.

The following calculus rules for subgradients are well known and can be found in
the references given in the beginning of this section (see, e.g., [9, Proposition 5A.4,
Theorem 5A.8], proof of [5, Lemma 2.2]).

PROPOSITION 2.3. Let functions f : R — RU {400} be lower semicontinuous
and finite at Z € R, g : R — R be Lipschitz near Z, and h : R® — R is C'T at z
(i.e., the gradient of h is Lipschitz near Z). Then the nonnegative scalar multiplication
rule is

AAf)(2) = NOf(Z) YA>0



946 J.J.YE

and the sum rules are

I(f +9)(z) C Of(2) + 9g(2),

O (f + h)(2) = 07 f(2) + Vh(2).

Let p(x) := f(F(x)), where F : R™ — R"™ is Lipschitz near T and f: R* — R is
Lipschitz near F(Z). Then the chain rule is

op(z) € (J{on, F)(@) :n € 0f(F(z))}.

For set-valued maps, the definition for a limiting normal cone leads to the def-
inition of coderivative of a set-valued map introduced by Mordukhovich (see, e.g.,
14)).

DEFINITION 2.4. Let ® : R® = RY? be an arbitrary set-valued map (assigning
to each z € R™ a set ®(z) C R? which may be empty) and (T,y) € clgph®, where
gph® := {(z,v) : v € ®(2)} denotes the graph of the set-valued map ®. The set-valued
map D*®(Z,0) from R? into R™ defined by

D*®(z,0)(n) = {§ € R": (§, —n) € N((%,0), gph®)}

is called the coderivative of ® at the point (Z,0). By convention for (z,0) & clgph®
we define D*®(z,0)(n) = 0. The symbol D*®(Z) is used when @ is single-valued at z
and v = ®(z).

In the special case when a set-valued map is single-valued, the coderivative is
related to the limiting subgradient in the following way.

PROPOSITION 2.5 (see [14, Proposition 2.11]). Let ® : R™ — R? be single-valued
and Lipschitz near Z. Then

D*®(2)(n) = 9(®,n)(2) Vn e R

We now give some concepts for Lipschitz behavior of a set-valued map. The
following concept for Lipschitz behavior was introduced by Aubin [1].

DEFINITION 2.6. A set-valued map ® : R™ = R? is said to be pseudo-Lipschitz
continuous around (zZ,v) € gph® if there exist a neighborhood U of z, a neighborhood
V of v, and p > 0 such that

O(2)NV C ®(2') + pllz' — z|[clB Vi, z € U.

On the other hand, the following upper-Lipschitz behavior was studied by Robin-
son [21].

DEFINITION 2.7. A set-valued map ® : R™ = RY is said to be upper-Lipschitz
continuous at Z € R"™ if there exist a neighborhood U of Z and p > 0 such that

®(z) C ®(2) + pl|z — 2||clB  Vz e U.

The following proposition is a sum rule for coderivatives.

PROPOSITION 2.8 (see [14, Corollary 4.2]). Let ®1 and @2 be closed-graph set-
valued maps from R™ into R? and let 0 € ®1(2)+P2(Z). Assume that the multifunction
S : R"T1 = R?1 defined by

S(z,v) = {(v1,v2) € R2q|vl € B1(z),v9 € Py(2),v1 +v2 = v}
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is locally bounded around (

,U) and either ®1 is pseudo-Lipschitz around (Z,v1) or ®g
is pseudo-Lipschitz around (Z,v

2) for each (vi,v2) € S(2,0). Then for any n € R?
D™ (@1 + ©2)(2,0)(n) CU(uy,02)e8(2,0) [P P1(Z,01)(n) + D" P2(2,v2) (n)].

The following sum rule for the case where one of the set-valued maps is single-
valued follows from Propositions 2.5 and 2.8.
COROLLARY 2.9. Let ®; : R™ — RY be single-valued and Lipschitz near zZ and
9 : R™ = R? be an arbitrary closed set-valued map. Then for any v € ®1(Z) + P2(2)
and n € R4

D* (@1 + ®2)(2,0)(n) € O(P1,m)(Z) + D*P2(2,0 — @1(2))(n).

3. Necessary optimality conditions. The purpose of this section is to de-
rive the necessary optimality conditions involving Mordukhovich coderivatives for
(OPVIC).

The following fundamental results obtained by Mordukhovich will be useful in
proving the Fritz John type necessary optimality condition involving Mordukhovich
coderivatives.

LEMMA 3.1 (extremal principle). Let Q,...,Q, be closed sets in R™ and let
T € N18. Suppose that there exist a neighborhood U of T and sequences {a;r} C
R™ i=1,2,...,n such that a;; — 0 as k — oo fori=1,2,...,n and

N (i —ai)NU =0 Vk=1,2,.
Then there exists & € N(z,€;),i = 1,...,n such that

G+&+ -+ =0, ]G]+ 6+ + 6l =1.

Although the terminology of the extremal principle was first given by Mordukhovich
[14], the essence of the results can be traced back to Mordukhovich [11]. We may use-
fully view it as an extension of the Hahn—Banach separation theorem to nonconvex
sets. The proof for the case when n = 2 can be found in [14, Theorem 3.2]. For
the case when n > 2, the result can be proved in exactly the same way as the proof
of [14, Theorem 3.2] or mathematical induction on n can be used as in the proof of
Mordukhovich and Shao [17, Theorem 3.2].

The extremal principle turns out to be very useful in deriving the Fritz John type
necessary optimality condition as shown in the following theorem.

THEOREM 3.2. Let (Z,¥) be a local solution of (OPVIC). Then there exist A > 0,
neR™ ye Ri not all zero such that

0 € Af(Z, ) + O, (T, §) + O(F, n)(Z,7)
+{0} x D*No(y, —F(z,9))(n) + N((Z.7), C),
<w('fa Zj)7'}/> =0.

Proof. Define

O = {(z,y,u0,u,v) : f(x,y) <wuo},

Q2 = {(z,y, f(2,9),u,0) : Y(,y) < u},

Q3 :={(z,y, f(2,9),0,0) : (,y) € C},

Qq = {(2,y, f(2,9),0,v) : v € F(x,y) + N(y, )}
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Then (7,7, f(Z,9),0,0) € N*_,Q;. By taking ax = (0,0, v,0,0) with v, < 0,5, — 0,
ajp =0 Vi=2,3,4, and U =V x R4+ where V is a neighborhood of the local
minimizer (Z,7), it is easy to verify that

N (% —ag)NU =0 Vk=1,2,....

By Lemma 3.1, there exist &, not all zero such that & € N((Z,7, f(Z,7),0,0),Q;),
i1=1,2,3,4, and

0=6&6+&+E+&.

That is, there exist (a,—A) € R+l (b, —y) € R+l c ¢ Rv™ (d,—n) €
R T™m+m not all zero such that

(31) ( 77)‘) € N((£7g7f(jvg))7eplf)a

(3'2) b’ _’Y) € N((ja ?]7 0)’ epW%

(3.3) ce N((z,7),0),

(3.4) (d,—n) € N((@,9,0), gphy) where p(z,y) := F(z,y) + N(y,)
and

(3.5) O=a+b+c+d.

By the definition of epigraph, inclusion (3.1) implies that A > 0. Since f is Lipschitz
near (Z,%), either a = 0,A =0, or A > 0 and (%, 1) € N((Z,9, f(,7)), epif), which
by definition implies that ¢ € 0f(Z,¥). Hence (3.1) implies that

(3.6) A >0,a € AOf(,5).

Similarly, inclusion (3.2) implies that v > 0. Let M := {i : ;(Z,5) = 0} be
the index set of the binding constraints. Inclusion (3.2) implies that (b, —yy) €
N((z,y,0), gphtopr), which is equivalent to b € D*Yp(Z,4)(ya) by definition of
coderivatives. By virtue of Proposition 2.5, we have D*¢p(Z, §) (yar) = Oar, Yar ) (T, §)-
Therefore we have

(3.7) 72 0, ((7,9),7) = 0,b € I, 7)(T,7)-

By definition of coderivatives, (3.4) implies that d € D*¢(Z,7,0)(n). By Corollary
2.9, we have

d € Do(z,5,0)(n)
(38) - 8<F7 77>(33a§) + {O} X D*Nﬂ(g7 _F(fag»(n)

The conclusion of the theorem follows from inclusions (3.6), (3.7), (3.3), (3.8), and
(3.5). |

Remark. In the case of ordinary mathematical programming problems, 2 = R™,
Theorem 3.2 is a limiting subgradient version of the generalized Lagrange multiplier
rules in Clarke [3, Theorem 6.1.1] and was obtained by Mordukhovich in [12, Theorem
1(b)].

The following constraint qualification called no nonzero abnormal multiplier con-
straint qualification (NNAMCQ) follows from the Fritz John type necessary condition.
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COROLLARY 3.3. Let (Z,§) be a local solution of (OPVIC). Assume that condition
(NNAMCQ) is satisfied, i.e., there is no nonzero vector (y,m) € Ri X R™ such that

0 € 0(y,7)(@,9) + O(F,n)(Z,7)
(3.9) +{0} x D*Nq(y, —F(z,7))(n) + N((z,9),C),
W(i"?),w =0

is satisfied at (Z,y). Then A > 0 in the conclusion of Theorem 3.2.
Proof. By Theorem 3.2, there exists A > 0, n € R™, v € le_ not all zero such that

0 € A0f(Z,9) + 0(,7)(Z,9) + O(F,n)(Z,7)
(3.10) +{0} x D*No(y, —F(z,1))(n) + N((z,9), C),

(¥(z,9),7) = 0.
The case A = 0 is impossible under condition (NNAMCQ). Indeed, if A = 0 in the
above condition, then the inclusion (3.10) coincides with inclusion (3.9). But this is
impossible since (v, n) is nonzero. 1]

It is well known that the calmness condition (see, e.g., Clarke [3]) is the weakest
constraint qualification for nonlinear programming problems with Lipschitz problem
data. We now extend the concept to the setting of (OPVIC).

DEFINITION 3.4. Let (Z,4) be a local solution to (OPVIC). (GP) is said to be
calm at (Z,y) provided that there exist € > 0 and p > 0 such that ¥V (p,q) € €B
V (2,y) € Be(2,9) satisfying

Y(z,y)+p <0, (x,y) € C,
q € F(z,y) + N(y,Q)

it follows that

f(@,9) < fl,y) + pllp 9l

LEMMA 3.5. Let (Z,9) be a local solution to (GP), where (GP) is calm at (Z,7).
Then (Z,9,0) is a local solution to the following problem:

min  f(e,y) + dumax{i(z,),0,i = 1,....d} + ula]
s.t. (z,9,q9) € gph®NC x R™,

where ® is a set-valued map defined by ®(x,y) := F(x,y) + N(y, Q).
Proof. By definition of the calmness,

f@,.9) < flz,y) +pdlpl +llal)  Y(z,y.p,9)
st Y(x,y) +p <0, (z,y,9) € gph® N C x R™,(z,y) € B(Z,%), (p,q) € €B.

Since
taking p; = —; (x,y), we have for (z,y) in a neighborhood of (z,%) and ¢ near 0,

d
F(@,9) < fz,y) +p (Z o (2,y) + ||q||>

i—1
< f(z,y) + dpmax{t;(z,y),0,i = 1,...,d} + pllq|l-
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Notice that max{v;(Z,4),0,i =1,...,d} = 0. The proof is complete. a
THEOREM 3.6. Let (Z,7) be a local solution of (OPVIC). Suppose that (GP) is
calm at (Z,y). Then A can be taken as 1 in the conclusion of Theorem 3.2.
Proof. By Lemma 3.5, (Z,7,0) is a local solution to the new (OPVIC):

min  f(z,y,q)
st. 0¢€ F(x,y,q) + N(y,Q),

where f(2,y,q) == f(z,y) + dpmax{¢;(z,y),0,i=1,...,d} + pllg and F(z,y,q) :=
—q+ F(z,y).

We now prove that condition (NNAMCQ) is satisfied. Indeed, it is easy to see
that the inclusion (3.9) for the new (OPVIC) is

0 € a(F,n)(Z,9) x {-n} +{0} x D" Na(y, —F(z,9))(n) x {0} + N((z,9),C) x {0},

which is only satisfied by the zero vector n = 0.
Applying Corollary 3.3, there exists n € R™ such that

0 € 0f(2,7,0) + O(F,n)(Z,7) x {-n}
+{0} x D*Na(y, —F(z,7))(n) x {0} + N((z,7),C) x {0}.

Note that

f(@y,9) = f(z,y) + duh(Y(z,y)) + pllall,

where h : R — R is defined by h(u) := max{uy,...,uq,0}. By the sum rule and the

chain rule in Proposition 2.3,

0f(,9,0) C 0f (2, 5) x {0} +dpu{d(n, v)(,9) : n € Oh((Z,9))} +n({0} x {0} x B).
The proof of the theorem is completed after calculating the subgradient of the

convex function h at ¢(z,7), i.e.,

d
=1

Remark. In the case of ordinary mathematical programming problems, 2 = R™,
Theorem 3.6 can be considered as a limiting subgradient version of the generalized
Lagrange multiplier rules in Clarke [3, Proposition 6.4.4].

Note that Theorems 3.2 and 3.6 involve the coderivative D*Nq(y, —F(Z,§))(n)-
By the definition of coderivatives,

§ € D*No(y, —F(z,9))(n) <= (& —n) € N((, —F(Z,9)), gphNa).

Hence calculation of the coderivative D*Nq(g, —F(Z,7))(n) depends on calculation
of the limiting normal cone N((y, —F(%,%)), gphNgq). In the case Q = R, the lim-
iting normal cone N ((g, —F(Z, 7)), gphNq) can be calculated explicitly by using the
following proposition.

PROPOSITION 3.7. For any (y,Zz) € gthRT’ define

L:=L(y,z):={ie{1,2,---,m} :4; >0,z =0},
I, =1,(g,2z):={ie{l,2,---,m}: 34, =0,z <0},
Iy = Io(g,f) = {iE {1,2,-~-,m}:§i:0,2i:0}.
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Then

N((gaz)mgth fr) = {(0&, _ﬂ) € RZm Lo = O76I+ =0
Vi € Iy, either a;3; =0 or a; <0 and 3; < 0}.

Proof. The proof of the above proposition follows from [25, Proposition 2.7] and
the definition of the limiting normal cones. a

In many applications, 2 can be chosen as {2 = R* x Ri for some nonnegative
integers a,b with a +b = m. Let y = (z,u), F(x,y) = (G(z,y),H(x,y)). Since
Nga(z) = {0} is a constant map, we have

D*Nﬂ(g’ _F('f7 g))(()l, ﬂ) = {O} X D*NRZ (ﬂv _H('f’ zZ, a))(ﬁ)
Again the limiting normal cone N((u, —H(Z, Z, ﬂ)),gthszr) can be calculated by
using Proposition 3.7.
In the case where 2 is a polyhedral convex set, a calculation of the limiting normal
cone to the graph of the normal cone to the set 2 was first given in the proof of [6,
Theorem 2] and stated in [20, Proposition 4.4].

4. Constraint qualifications. In this section we study sufficient conditions for
the calmness, introduce some constraint qualifications, and discuss the relationships
between them.

DEFINITION 4.1. We say that the constraint system (CS) for (OPVIC)

(CS)  ¥(x,y) <0,(z,y) € C,
0€ F(z,y) + N(y, Q)

has a local error bound at a point (Z,q) if there exist positive constants u, 6, and €
such that

d((z,y),%(0,0)) < pll(p, )l ¥ (p,q) € €B,

(4.1) (z,y) € X(p,q) N Bs(Z,9),
where
(4.2) S(p,q) = {(z,y) € C:Y(z,y) +p < 0,q € F(z,y) + N(y,Q)}

is the set of solutions to the perturbed generalized equation.

Note that (CS) has a local error bound at a point (Z,7) if and only if X(p, q) is
pseudoupper-Lipschitz continuous around (0,0, Z, %) in the terminology of [26, Def-
inition 2.8]. X(p, ¢) being either pseudo-Lipschitz continuous around (0,0, Z,y) (see
Definition 2.6) or upper-Lipschitz continuous (see Definition 2.7) at (Z, §) implies that
(CS) has a local error bound at (z, 7).

We now prove that the existence of a local error bound for the constraint system
of (OPVIC) at a solution (Z, %) implies that (OPVIC) is calm at (Z, 7).

PROPOSITION 4.2. Suppose that (CS) has a local error bound at (Z,y), a local
solution to (OPVIC). Then (GP) is calm at (Z,7).

Proof. Since (CS) has a local error bound at (Z, ), there exist positive numbers
i, 6,€ such that (4.1) is satisfied. Let (p,q) € €B, (z,y) € X(p,q) N Bs(Z,y) and
(x*,y*) € £(0,0) be the projection of the vector (z,y). Then
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f(&@,9) < f(z*,y*) since (Z,7) solves (OPVIC)
= flz,y) + (F(@" ") = f(2,9))
< flz,y) + Lf||( y*) — (z,y)|| where Ly is the Lipschitz constant of f
= fz,y) +Lfd((=’r y),%(0,0))
< f(z,y) + Lypll(p, @) by virtue of (4.1).

The proof is complete. 1]

We now study sufficient conditions for existence of a local error bound that are
easier to verify. Recall that a set-valued map is called a polyhedral multifunction if its
graph is a union of finitely many polyhedral convex sets. This class of set-valued maps
is closed under (finite) addition, scalar multiplication, and (finite) composition. By
Robinson [23, Proposition 1], a polyhedral multifunction is upper-Lipschitz. Hence
the following result provides a sufficient condition for existence of a local error bound.

THEOREM 4.3. Suppose that the mappings ¥, F are affine, C is polyhedral, and
Q is a polyhedral convex set. Then the solution map for the perturbed generalized
equation (4.2) is upper-Lipschitz at any feasible solution of (OPVIC) and hence (CS)
has a local error bound at any feasible solution of (OPVIC).

Proof. Since the graph of Ng is a finite union of polyhedral convex sets, Nq is
polyhedral. Hence (¢, F)+R% x N, ( as the sum of polyhedral maps (¢, F), R% x Ng)
is polyhedral, and so therefore is its inverse map

S(p.q) = {(z,y) : ¥(z,y) +p < 0,q € F(z,y) + N(y, D)}.
That is, the graph

gphS == {(x,y,p,q) : Y(v,y) +p <0, € F(z,y) + N(y,Q)}

is a union of polyhedral convex sets. Since

gph¥ = {(z,y,p,q) € C x R* x R™ : ¢(z,y) + p < 0,9 € F(z,y) + N(y,Q)}
= (C x R x R™) N gphsS,

which is also a union of polyhedral convex sets, ¥ is also a polyhedral multifunction.
By [23, Proposition 1], 3 is upper-Lipschitz. Hence (CS) has a local error bound at
any feasible point. 0

Remark. The result in the case 2 = R™ is actually the well-known error bound
result for linear systems due to Hoffman [7]. In this case, the above result recovers the
well-known result in nonlinear programming that no other constraint qualification is
needed when the constraint system is linear.

We now prove that condition (NNAMCQ) defined in Corollary 3.3 is a sufficient
condition for existence of a local error bound.

THEOREM 4.4. Assume that condition (NNAMCQ) is satisfied at (Z,y). Then
the solution map for the perturbed generalized equation (4.2) is pseudo-Lipschitz con-
tinuous around (0,0,Z,) and hence (CS) has a local error bound at (T, 7).

Proof. By virtue of [16, Proposition 3.5], it suffices to prove that

D*%(0,0,%,7)(0,0) = {(0,0)}.

Suppose that (v, —n) € D*3(0,0, Z,7)(0,0), which means by the definition of coderiva-
tives that

(77 —777070) € N((0>075f7§)79ph2>
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By the definition of limiting normal cones, there are sequences (p¥,q",z* y*) —
(Oa 07 i'a g) and ("ka 777163 aka ﬂk) - (PY? -n, Oa 0) with

(v, =n",a", B¥) € NT((p*, ¢*, 2", y*), gph¥).

For each k by the definition of proximal normal cones, there are M > 0 such that
v (p,q,%,y) € gph¥,

<(’Yk7 _nkaakvﬁk)a (p7 q,x,y) - (pkaqkaxkayk» S M||(p,q,x,y) - (pkvquxkhyk)”Q'

That is, (p¥, ¢*, 2%, y*) is a solution to the optimization problem

min<—(7k7 _nka ak7ﬁk)a (p7 q, 37,y)> + MH(pa q,.]?,y) - (pk7qk7xk7 yk)”Q

s.t.(x,y) +p <0, (z,y) € C,
q € F(z,y) + N(y, Q).

Inclusion (3.9) for the above problem is

0€ {(7,0)} x (e, 7) (", y*) + {(0, =n)} x O(F,n) (", y*)
+{(0,0,0)} x D*No(y*,¢* — F(z*,y%))(n) + {(0,0)} x N((z,y),0),
(W(a*,y*) +p*,9) =0,

which is only satisfied by v = 0,7 = 0 and hence (NNAMCQ) is satisfied at (p¥, ¢*, 2%, y*).
Applying Corollary 3.3, there exist 7¥ € R?,i* € R™ such that

0€ —(vF, =%, aF, %) + {(3%,0)} x 9(x, 7*) (2", y*) + {(0, =)} x O(F,ii*)(z*, )
+{(0,0,0)} x D*Nq(y*,¢" — F(z",y*))(i*) + {(0,0)} x N((z"*, "), C),

(=", y") + p", 7)) = 0.

That is,

(", B*) € 0w, v"*) (2", y*) + O(F, ") (2", y*)
+{0} x D*No(y*,¢" — F(z",4*))(n") + N((="*, "), 0),
(W(z*,y%) +pF, 4" = 0.

Taking limits as k — oo by virtue of Lipschitz continuity of ¥ and F', we have

0 € 9, ) (z,9) + O(F,n)(Z,9) + {0} x D*Nq(y, —F(z,9))(n) + N((z,9),C),
(Y(z,9),7) =0.

Consequently, by condition (NNAMCQ), (v,n) = (0,0) and hence ¥ is pseudo-
Lipschitz continuous around (0,0, %, 7). d

In the case of the nonlinear programming problem (i.e, when 2 = R™), condition
(NNAMCQ), with the limiting subgradient replaced by the Clarke generalized gradi-
ent, is equivalent to the generalized Mangasarian—Fromovitz constraint qualification
(see, e.g., [24, Proposition 3.1] and [8]). We now extend the equivalence to the case
where ) = R® x Ri. The result was proved by Outrata [18, Proposition 3.3] for the
case where {2 = R, 1 is independent of y and there are no abstract constraints.
Note that our result improves the one in [18] in that no extra assumption such as (A)
in [18] is needed for the inequality constraints. However, the proof technique is the
same as that in [18]. Hence we only sketch the proof.
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PROPOSITION 4.5. Assume that Q = R* X Rz_ with a,b nonnegative integers and
a+b=m, C =D xR’ where D is a closed subset of R*T*. Let y = (z,u) and
F(x,y) = (G(z,y), H(x,y)) and suppose all mappings ¥, G, H are C*. We say that
the generalized Mangasarian—Fromovitz constraint qualification (GMFCQ) is satisfied

at (z,9) if
(i) for every partition of Iy into sets P,Q, R with R # 0, there exist vectors
k € intTc((Z,2), D), h € R® such that hy, = 0,hg = 0,hg >0,
Vm,sz(:i zZ,u)k + Vyr(Z, 2 a)h <0,
V.. Gz, Z,0)k + V,G(Z, z,u)h =
Vw,zI{LUP( 7)k + VulyLU ( 2 'a)
V:L’,ZHR(7727 )k + quR(77 z, ﬁ)h > 0
and either h; > 0 or
Vo Hi(Z,z,0)k + V,H;(Z,Z,a)h > 0 for some i € R;
(ii) for every partition of Iy into the sets P,Q, the matriz

Vm,zG(j757 ﬂ) quLUP(jagy 12)
Ve Hrup(Z,2,u) VoHrupLup(Z,Zz,u)

has full row rank and there exist vectors k € intTc((Z,2), D),h € R® such

that
hi, =0,hg =0,
“wM(gz z,u)k + Vo (Z,z,0)h < 0,
V...G(Z, z,u)k + V,G(Z, Z,a)h =0,

Vo Hrop(Z,Z,0)k + Vo Hrup(Z, 2, 0)h = 0,
where Tc((Z, ), D) denotes the Clarke tangent cone of D at (z,z), M = {i : ¢;(Z,Z,u) =

0} is the index set of binding inequality constraints, and
L:=L(z,z,a):={ie{l,2,---,b} : u; > 0,H;(%,z,u) = 0},
Iy =1,(z,z,u):={ie{l,2,---,b} : u; =0, H;y(z, z,u) > 0},
Iy :=Ig(Z,z,u) :={i € {1,2,---,b} : u; = 0, H;(T, z,u) = 0}.
Then (GMFCQ) implies (NNAMCQ) and under the assumption that intTe ((Z, 2), D) #
0 (GMFCQ) is equivalent to (NNAMCQ) with limiting normal cone of D replaced by
the Clarke normal cone of D.

Proof. Let n = (a, ). Then the condition (NNAMCQ) is equivalent to saying
that there is no nonzero vector (v, a, ) € R% x R® x R® such that

0€ Vo (z,z,a) vy + VG(Z, 2,4) o+ VH(Z,z,0)"
+{0} X {0} X D*NRi(ﬂv_H(iVéva))(ﬁ) +N(("E72)7D) X {0}7

where AT denotes the transpose of a matrix A. That is, there is no (v, a, 3) # 0 such
that v > 0 and

_vfc,z'l/}M(:E z ﬂ) Y™ — V:v ZG(.’E z U) o — vm,zH(i'vzv _)T/B € N((Lf,i),D),
(*Vuﬂ)M(_,Z,'EL) YM *VUG(IV%U) aiqu(:szaa)Tﬂa 7ﬂ)
€ N((a,—H(z, z, a)),gthRi).
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Let (w,—p) € N((u,—H(Z, 2z, a)),gthRi). Then, by Proposition 3.7, wy =
0,81, = 0 and for any i € I, either w;3; = 0 or w; < 0,3; < 0. So Iy splits into the
sets

P={icly:w;=0}, Q:={iely:8,=0}, R:={iely:w; <0,5 <0}

Using this partition, condition (NNAMCQ) is equivalent to the following two condi-
tions:
(i) For every partition of Iy into the sets P, Q, R with R # (} there are no vectors
Yz, W, &, Brupur satisfying the system

VeV (Z,2,1) 'y — Va.G(T,2,0)  a
~Va-Hrorur(Z,2,@) " Sropur € N((7, 2), D)
Vs op(Z,2,39) 'y — VuGa rop(Z, 2,1)  a
~VuHropror,oop(Z,2,4) " Brupur = 0,
wr,uQur = — Va1, uur(T, Z,%) Y — VuGar, uqur(Z, Z,0) o
~VuHropor,1,uour(Z,Z,@) ' Bropur,
T = 0,wr <0,8r <0

(ii) For every partition of Iy into the sets P, @ there are no vectors vy, w, @, Brup
satisfying the system

Vo (Z,2,3) 'y — Vi .G(Z,2,1)  a
Vo Hrop(Z,2,4) Brop € N((z,2), D)

~VutbrrLop(Z, 2,@) "y — VuGaLop(E,2,10) ' o
—VuHrup,Lup(Z, 2, ﬂ)TﬁLuP =0,

wr, 00 =~V 00 (T 2, 0) i — VuGa,r,uo(T, 2,1
~VuHrop,ug(Z,2,%) Brup,

Yu = 0,

) a

where A denotes the index set A :={1,2,--- a}.

In the case where D is an open set, as in Outrata [18], the results follow from
applying Motzkin’s and Tucker’s theorems of alternatives and the general case follows
from applying the convex separation theorem. 1]

Remark. Note that in the case where Q = R™, (OPVIC) is an ordinary nonlinear
programming problem with equality, inequality constraints, and abstract constraints
and (GMFCQ) is reduced to the condition that the matrix VF(Z, ) has full row rank
and there exist vectors k € intT¢((Z, 7), C) such that

which is the generalized Mangasarian—Fromovitz constraint qualification for the non-
linear programming problems (see, e.g., Jourani [8]). Note that we can also deal
with the case where the mappings v, F' are not smooth but Lipschitz continuous only
by replacing the gradient V by the Clarke gradient 0c without any difficulty. The
smoothness in the assumption is just for the easy exposition.
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The following theorem extends a sufficient condition in [4, Theorem 3.3.1] for
existence of a local error bound of an equality system to (CS). Note that as in the
proof of [4, Theorem 3.3.8], we can prove that (NNAMCQ) is stronger than the
following sufficient condition for existence of an local error bound.

THEOREM 4.6. Let (Z,7) € 3(0,0), where ¥ is the solution map (4.2). Assume
that the bounded constraint qualification condition (Bounded CQ) is satisfied at (Z,7),
i.e., there exist constants p > 0, 0 < € < 0o, such that

pot < inf{|[]l € € Oy, er)(x, y) + O(F, ea)(z,y)
+{0} x D*Na(y,q — F(z,y))(e2) + N((z,y),C),
(Y(z,y) +p,e1) =0, (e, e2)|| = 1,e1 > 0,
(p,q) # 0, (z,y) € X(p,q) N Be(z,9) }-

Then if e <oo V0 <6 <e,

d((z,y), 2(0,0)) < pll(p, )|l ¥ (2.y) € B(p,q) N Bs(2,5), (p,q) € (e = &)u~'B

and if € = oo,

d((z,y),%(0,0)) < pll(p, 9|l ¥ (2, y) € X(p, ).

Proof. Observe that

%(0,0) = {(z,y) : 0 € (z,y)}
= {(l‘vy) : d(oa @(a:,y)) = 0},

where ®(z,y) := (—¢(z,y), F(z,y))+RL X N(y,Q)+Ac(z,y) and Ag is the indicator
mapping of set C defined by

if (z,y) € C,
if (2,9) & C.

It is obvious that the following claim will be useful.

Claim. Suppose the function f(z) : R™ — R U {400} is nonnegative and lower
semicontinuous. Let xg be a solution of S = {x : f(z) = 0}. Suppose that for some
w>0,0<e <00,

Ac(z,y) = { éo}

€]l = p~t V€€ 0™ f(),0 < f(z) < 0o,z € Be(o).
If e < oo, then VO <6 <e,
d(z,S) < pf(z) Vo € Bs(uo), f(z) < (e — 6)u~"
and if € = oo, then
d(z,S) < pf(x) Vo € R™.
Proof of the claim. Taking V = B.(xg) in [4, Theorem 3.3.1],
min{d(z, B, (v0)C), d(x, S)} < puf(x) Vo € B (xo),

where Q° denotes the complement of a set §.
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Let 0 < § < € and 2 € Bs(zo). Then obviously, d(z, Be(x¢)¢) > € — §. Hence for
all z € Bs(zo) satisfying f(z) < (e — §)p~ 1,
d(z,S) = min{d(z, Bc(20)°), d(x, S)} < uf(x) < e—6.
In the case € = 0o, d(x, Boo(70)¢) = 00, hence
i(x,S) < pf(x) Vr.

The proof of the claim is complete.
Observe that

d(0, ®(x,y)) := inf{||(p, )| : (p,q) € ®(z,y)} = inf{[|(p, D)l + Ygpna(z,y,p,9)},

where U g denotes the indicator function of set E. By the statement and the proof of
[9, Theorem 5A.2], the function (x,y) — d(0, ®(z,y)) is lower semicontinuous and

97d(0,2(x,y)) € {(v:n) : (7,1,0,0) € 0"g(z,y,p, q)
for some (p7 Q) such that d(oa (I)(.’E, y)) = ||(pa Q)H + \I]gph@(x7y7p7 q)}7
where g(z,y,p,q) == [|(p, )| + Ygpna(w,y,p,q). At the point (z,y,p,q) € gph® such

that 0 < d(0,®(z,v)) = ||[(p, )|, ||(p,q)] is smooth and the subgradient is the unit
sphere Sgi.m,. By the sum rule Proposition 2.3, we have

0"g(z,y,p,q) = {0} x {0} X Saym + N"((x,y,p,q), gph®).

Hence

97d(0,®(z,y)) € {(v,;n) : (7,n,0,0) € {0} x {0} x Satm + N"((2,y,p, q), gph®)
for some (p,q) such that d(0, 2(z,y)) = [l(p, )l + Ygpra(z, y,p. 0)}-
For any (v,7,0,0) € {0} x {0} X Sqgim + N"((z,y,p,q),gph®), there exists

(e1,e2) € Sqym such that (v,n,e1,—e2) € N™((z,y,p,q),gph®). By definition of
the proximal normal cone, there exists M > 0 such that V (z',vy',p’,q’) € gph®,

<(77 n, €1, 762)3 (‘T/a y/ap/a q/) - (’JJ, Y, D, Q)> < MH(xlv ylvplv ql) - (:L‘, Y,D, Q) ”2
That is, (z,y,p,q) is an optimal solution to

min <_(’77 7, €1, _62)7 (xlv yl7pl7 q/)> + MH (LL'/7 ylvplv q/) - (‘T? Y,p, q) ||2
st YY) +p' 0,2 y) €C,
¢ € F',y)+ Ny, Q).

One can easily verify that (NNAMCQ) for the above problem is satisfied. Applying
Corollary 3.3, we conclude that

(v,m) € 0, e1)(z,y) + O(F, e2)(x, y)
+{0} x D*Na(y,q — F(z,y))(e2) + N(z,y,C),
e1 > 0,(¥(z,y) +p,e1) =0.
Hence,
0"d(0,®(z,y)) S{(v,m) : (v.n) € O, e1)(x, y) + O(F, e2)(x,y)
+{0} x D*Na(y,q — F(z,y))(e2) + N((z,y),C)
for some (e, e2) € Sgtm such that e; >0, (p+ ¢¥(z,y),e1) =0,
and some (p, q) such that d(0, ®(z,y)) = ||(p, @)|| + Ygpra(z,y,p,q)}
The proof of the theorem is completed after applying the claim. 0
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Now consider the case where the abstract constraint is independent of y, i.e.,
C = D x R™, there is no inequality constraint and V x near Z the solution map

y(z) :={y e R™:0€ F(z,y) + N(y,Q)}

is single-valued and Lipschitz on a neighborhood of 3. Then it is obvious that a
local solution (Z,y) of (OPVIC) is also a local solution to the problem of minimizing
f(x,y(z)) over D, and hence no other constraint qualifications are needed. A sufficient
condition for the existence of such a Lipschitz continuous single-valued map is the
strong regularity of the generalized equation

(4.3) 0€ F(z,y) + N(y,Q)

at ¥ in the sense of Robinson [22]. Indeed, in the following theorem we will show that
strong regularity is stronger than the constraint qualification (NNAMCQ). The reader
is referred to [22] for conditions of strong regularity. Since (4.3) is strongly regular in
particular if F is locally strongly monotone in y uniformly in x, the following condition
is weaker than the one in [26, Theorem 3.2 (b)]. Note that the result for the case
) = R was proved by Outrata [18] using a different proof.

THEOREM 4.7. Let (Z,y) be a solution to the generalized equation. Assume that
F(z,y) is C' around (Z,7) and the generalized equation (4.3) is strongly regular at .
Then the constraint qualification (NNAMCQ) is satisfied at (T,7).

Proof. Let y := x and f(q,y) := —¢+ F(Z,y) in [22, Theorem 2.1 and Corollary
2.2]. Since the generalized equation (4.3) is strongly regular at g, there exist neigh-
borhoods N of 0 and W of §, and a single-valued function y(q) : N — W, such that
for any g € N, y(q) is the unique solution in W of the inclusion

q € F(z,y) + N(y, ).

Further, y(q) is Lipschitz continuous near 0. That is Xz(q) := {y € R™ : q €
F(z,y) + N(y,Q)} is pseudo-Lipschitz continuous around (0, 7). Note that from [15,
Theorem 5.8], ¥z (q) is pseudo-Lipschitz continuous around (0, g) if and only if there
is no nonzero vector 7 € R™ such that

0 € V,F(z,5) 1+ D*Na(y, —F(z,7))(1).
Therefore there is no nonzero vector n € R™ such that

0€ V,F(z,5)"'n+ N(z,D),

0 € V,F(z,5) "1+ D" No(y, —F(z,7))(n)-
That is, (NNAMCQ) is satisfied. O

COROLLARY 4.8. The following conditions are constraint qualifications:

(1) [calmness constraint qualification (calmness CQ)]: The problem (GP) is calm
at (T,7).

(2) [error bound CQ]: (CS) has a local error bound at (Z, 7).

(3) [linear constraint qualification (linear CQ)|: The mappings ¥, F' are affine, C
is polyhedral, and Q is a polyhedral convex set.

(4) [strongly regular constraint qualification (SRCQ)]: There is no inequality con-
straint ¢(x,y) < 0. F is C* around the optimal solution (Z,3). C = D x R™,
where D is a closed subset of R™. The generalized equation

0€ F(z,y) + N(y,Q)

is strongly reqular at .
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(5) [no nonzero abnormal multiplier constraint qualification (NNAMCQ)]: There
is no nonzero vector (y,n) € R x R™ such that

0 € (e, 7)(Z,9) + O(F,n)(@,9) +{0} x D*Na(y, —F(z,9))(n) + N((z,9),C)
(¥(@,9),7) = 0.

(6) [generalized Mangasarian—Fromovitz constraint qualification (GMFCQ)]: Stated
as in Proposition 4.5.

(7) [bounded constraint qualification (bounded CQ)]: There exist constants p >
0, 0 < € < 00, such that

p=t < inf{[|¢]] € € 0w, ex)(z,y) + O(F, e2)(x, y)
+{0} x D*Na(y,q — F(z,y))(e2) + N((x,y),0),
(Y(x,y) +p,e1) =0, ||(e1,e2)|| = 1,e1 > 0,
(p,q) # 0, (z,y) € X(p,q) N Be(z,9)}-

In summary, we have proved the following relationships between the constraint
qualifications:

(SRCQ)
I
(NNAMCQ) <= (GMFCQ) when Q = R® x RY,
U
Linear CQ Bounded CQ
I 4
Error Bound CQ

I
Calmness CQ.

5. Applications to bilevel programming problems. The purpose of this
section is to illustrate applications of the results obtained in the previous sections to
the bilevel programming problems defined as follows:

(BP) minimize f(z,2) s.t. Y(z,2) <0,(x,2) € D and z € S(z),
where S(z) is the set of solutions of the problem (P, ):
(P,)  minimize g(z, 2) s.t. o(x,2) <0

and f: R"™ — R, ¢ : R"™* — R% o : R — R’ For simplicity, we assume all
functions f, g, %, ¢ are smooth enough.

Let z € S(x). If a certain constraint qualification holds for the lower level problem
(P,) at z, then there exists u € R® such that

V.g9(z,2) + uV.p(z, 2) = 0,0(z, 2) <0,
u Z 07 <u7 QO(I, Z)> = 0’

where uV,o(z,z) := > urVpi(z, z). It is easy to see that the above Kuhn—Tucker
conditions for (P,) can be written as the generalized equation

0 € ((Vog +uV.p)(z,2), —¢(x,2)) + N((2,u), R* x RY}),

where a’ denotes the transpose of a vector a. Hence the original bilevel programming
problem becomes an (OPVIC).
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Applying Theorems 3.2 and 3.6 we now derive necessary optimality conditions for
(BP).

THEOREM 5.1. Assume that f and v are C1, g, ¢ are twice continuously differen-
tiable around (Z,Z). Further assume that g is pseudoconvex in z, ¢ is quasi-convex in
z. Let (Z, z) solve the problem (BP). For each feasible solution (x,z) of (BP) suppose
that a certain constraint qualification holds for (P) at z and @ is a corresponding
multiplier associated with (z, %), i.e.,

0=V.9(z,2) +uV.e(z,2), u=>0, (p(,Z2),u) =0.
Then there exist X > 0, v € R ,a € R* 3 € R not all zero such that
0 € AVF(Z,2) +7VY(,2) + aV(V.g + aV.9) (T, 2) — BVe(T, 2) + N((Z, 2), D),
¥(@,2),7) =0, (=V.p(T,2)a,=0) € N(u,¢(T,2)), gphNps ).
A can be taken as 1 if one of the following constraint qualifications hold:

(a) V.g,v, ¢ are affine mappings and D is polyhedral.
(b) There is no nonzero vector (7y,a,3) € RL x R* x R such that

0 €YVY(Z,2) +aV(V.,g+uaV.p) (7, 2) — BVe(T,2) + N((z, 2), D),
(W(z,2),7) =0, (=V.p(Z, 2)a,—B) € N((g,(, 2))7gthR’;)'
(¢) There exist 1 > 0 and € > 0 such that
pot <inf{]|(&1, &) -

& € elvw(x 2) +eV(V.g+uV.p)(z,2) — esVe(z,2) + N((z, 2), D),
(€2 = Vap(z, 2)es 63) N((u,q +¢(,2)), gphNge ),
(¥, z)+p7e1> ,||(e1 ez,e3)]| =1,e1 20,
() # 0, (2, z,u) € X(p,q) N Be(T, 2, u)},

where
Y(p,q) == {(z,z,u) € C x R® : ¢(z,2) +p <0,
g€ (Vo9 +uV.p)(x,2), —p(x,2)) + N((2,u), R* x R})}.

(d) D = E x R*, where E is a closed subset of R™ and there is no inequality
constraint Y(x,z) < 0. Furthermore the strong second order sufficient con-
dition and the linear independence of binding constraints hold for the lower
level problem P; at Z, i.e., for any nonzero v such that

vz(pi(f72)tv = 07 1€ L7

(v,(V2g(Z,2) + uVip(z,2))v) > 0, and gradients of the binding constraints
{Vzgoz(ac z),i € LU Iy} are linearly independent, where

aV2p(z, 2) Zul 204(7, 2)
and
L:=L(z,z,
Iy := Io(7, 2,
Iy =1 (

)= {'L w; > 0,pi(7,2) = 0}7
) = {Z u; =0, @Z(faz) = O}a
):={i:1; =0,9;(z,2) <0}
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Proof. Since the objective function of the lower level problem g is pseudoconvex in
z and the constraint ¢ is quasi-convex in z, by Theorem 4.2.11 of Bazaraa and Shetty
[2] the Kuhn—Tucker condition is a necessary and sufficient condition for optimality.
Therefore from the discussion preceding Theorem 5.1 we know that (Z, ) is a solution
of the following problem:

min  f(z,z)
(5.1) st. 0€ (V.9 +uV.p)(z,2), —p(r,2) + N((2,u), R* x R),
Y(x,2) <0, (x,2) € C.

Condition (a) is the linear constraint qualification (Linear CQ). Condition (b) is
the no nonzero abnormal multiplier constraint qualification (NNAMCQ). Condition
(¢) is the bounded constraint qualification (Bounded CQ). Condition (d) is a sufficient
condition for the strong regularity of the generalized equation (5.1) by virtue of [22,
Theorem 4.1]. d

Remark. In the case where D = {(z,z2) : h(x,2) < 0} and h(z,2) : R"t* — R4,
if h is an affine mapping, it is known that

N((z,2),D) = {¢Vh(z,2): ¢ € RL,(h(Z,2),() = 0}.

In this case, the necessary optimality condition becomes the existence of A > 0,
v € RL, a€ R, 3 € R’ not all zero and ¢ € R} such that

0= AVf(z,2) +yVY(z,2) +aV(V.g +aV.0)(Z,2) — fVe(T,2) + (Vh(z, 2),
<h(f7 Z)a C> =0, (1#(537 2),7> =0,
(—Vch(f,i)a, _/8) € N(ﬂ7 (p(f,i)),gthRz_).

Hence incorporating an abstract constraint in (OPVIC) can be used as a useful device
to handle linear and nonlinear constraints separately.
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