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Abstract Our aim in the current article is to extend the developments in Kruger
etal. (STAM J Optim 20(6):3280-3296, 2010. doi: 10.1137/100782206) and, more pre-
cisely, to characterize, in the Banach space setting, the stability of the local and global
error bound property of inequalities determined by lower semicontinuous functions
under data perturbations. We propose new concepts of (arbitrary, convex and linear)
perturbations of the given function defining the system under consideration, which
turn out to be a useful tool in our analysis. The characterizations of error bounds for
families of perturbations can be interpreted as estimates of the ‘radius of error bounds’.
The definitions and characterizations are illustrated by examples.
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1 Introduction and preliminaries

In this article, we mostly follow the standard terminology and notation used by the
optimization and variational analysis community, see, e.g., [21,64]. Throughout, X
and X™* stand for a real Banach space and its topological dual, respectively, while B
and B* denote the corresponding unit balls. The norms in both spaces are denoted by
the same symbol | - ||. For a subset S, we denote its interior and boundary by int S
and bd S, respectively. The distance from a point x to a set S is denoted by d(x, S) :=
inf,es |[u — x|, and we use the convention d(x, S) = +o00 whenever S = .

For an extended-real-valued function: f : X — Ry := R U {400}, its domain
is the set dom f = {x € X | f(x) < +o0o}. A function f is said to be proper
if dom f # (. We use the symbol f(x) to denote max(f(x),0). The class of all
extended-real-valued proper convex lower semicontinuous functions on X is denoted
by I'9(X). For a convex function f : X — Ry, its (Moreau) subdifferential at
x € dom f is given by

f(x) ={x"e X* | (x,u—x) < f(u) — f(x), Yu € X}.

It is a (possibly empty) weak*-closed set in X*.
The article is concerned with the study of the solution set of a single inequality of
the type
Sp={xeX| fx) =0}, ey

where f : X — Ry. Such sets subsume, e.g., feasible sets in mathematical program-
ming. Indeed, solutions of a finite family of inequalities:

{(xeX| filkx)y <0 foral i=1,...,n}

can be rewritten as (1) with function f defined by f(x) = max{f1(x),..., fu(x)}.
An important issue when studying systems of the type (1) is to give an upper
estimate (error bound) of the distance from a point x € X to the set S¢ in terms of a
computable function measuring the violation of the inequality in (1). This can, e.g.,
be the function f itself.
We say that a function f has (or admits) a local error bound at a point x € Sy if
there exists a real T > 0 such that

td(x, Sp) < fr(x) 2

for all x near x. We similarly say that a function f has a global error bound if there
exists a real T > 0 such that inequality (2) is satisfied for all x € X.
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Perturbation of error bounds 535

The exact upper bound of all such t (the error bound modulus; cf. [24]) equals

either
Er f(x) := liminf & 3)
i d(x, Sp)
f(x)>0
in the local setting, or
Er f := inf & “4)

f@>0d(x, Sf)

in the global case. Constants (3) and (4) provide quantitative estimates of the error
bound property.

The starting point of the theory of error bounds goes back to the pioneering work
by Hoffman [31] (although some traces of the error bound property can be found in
an earlier publication by Rosenbloom [65]!) who established for a linear function in
finite dimensions the following result:

Given an m x n matrix A and a vector b € R™, there exists a positive number
k > 0 such that the distance from x to the set S := {x € R" | Ax < b} has an upper
bound given by k|| (Ax — b)4||, where for y :== (y1, ..., ym) € R", yi denotes the
vector (max(yi, 0), ..., max(y,, 0)).

After the work by Hoffmann and its extensions by Robinson [63], Mangasarian
[49], Auslender and Crouzeix [1], Pang [61], Lewis and Pang [46], Klatte and Li [38],
Jourani [37], there have been significant developments of various aspects of errors
bounds for convex and nonconvex functions in recent years. The interested reader
is referred to the articles by Ng and Zheng [52], Az€ [2,3], Azé and Corvellec [4],
Zidlinescu [67], Huang and Ng [32], Corvellec and Motreanu [20], Fabian et al [24,25],
Gfrerer [26], loffe [33,34], loffe and Outrata [36], Ngai and Théra [54-57], Zheng
and Ng [68,69], Bednarczuk and Kruger [7,8], Meng and Yang [50], Kruger [39-41]
and the references therein.

Many authors have recently studied error bounds in connection with the met-
ric regularity and subregularity (cf. [21]) as well as Aubin property and calm-
ness of set-valued mappings: [3,15,16,26,33,34,36,39-41,54,56,58,59,68,69]. The
connections between the error bounds and weak sharp minima were studied in
[13].

Another typical example where the theory of error bounds plays an important
role is the so-called feasibility problem [5,6,30,42], which consists in finding a
point in the intersection of a finite family of closed (usually convex) sets and has
a broad applicability in various areas such as, e.g., image reconstruction [18]. Sev-
eral iterative methods such as the method of successive orthogonal projections,
the cyclic subgradient projections method, etc, are known to solve this problem
(see [17]). Error bounds are also used in the convergence analysis of projection
algorithms. They allow one to quantify the proximity of an iterate to the solu-
tion set of the problem. The reader is referred to the recent survey paper by loffe
[34,35] and the references therein and also to some recent contributions by Beck and
Teboulle [6], Lewis et al [45], Hesse and Luke [30], Borwein et al [11], Drusvy-

! Private communication by J.-B. Hiriart-Urruty.
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536 A.Y. Kruger et al.

atskiy et al [22], Kruger and Thao [44], Noll and Rondepierre [60], and Bolte et al
[10].

In this article, we study stability of local and global error bounds under perturba-
tions. It was observed in Ngai et al [53, Theorem 1] and Kruger et al [43, Theorem 1],
that the requirement for the distance from the origin to the subdifferential of a func-
tion at a reference point to be strictly positive, while being a conventional sufficient
condition for a local error bound for the system (1), is far from being necessary. This
condition guaranties the local error bound property not just for the given function,
but also for a family of its small perturbations. In the setting of set-valued map-
pings and the metric subregularity property, similar observations have been made
recently by Gfrerer [26, Theorem 3.2] and Li and Mordukhovch [47, Theorem 4.4]
in terms of the distance from the origin to the critical limit set [26, Definition 3.1]
and the kernel of the reversed mixed coderivative [51], respectively. We also men-
tion the most recent development in Gfrerer and Outrata [27, Theorem 2.6] where
[26, Theorem 3.2] has been upgraded (in finite dimensions) to an almost radius-type
result.

In Sect. 2, we exploit the concept of local e-perturbation from [43], define sub-
families of convex and linear e-perturbations, and establish in Theorem 2.2 the exact
formula for the ‘radius of local error bounds’ for families of arbitrary, convex and linear
perturbations in terms of the distance from the origin to the subdifferential. Theo-
rem 2.2 in a sense continues the series of radius theorems from Dontchev—Rockafellar
[21], “furnishing a bound on how far perturbations of some sort in the specification of
a problem can go before some key property is lost” [21, page 364]. Note that, unlike
the ‘stable’ properties of metric regularity, strong metric regularity and strong metric
subregularity studied in [21], the error bound property (as well as the equivalent to
it metric subregularity property, cf. [21, page 200]) can be lost under infinitely small
perturbations. That is why stronger conditions are required to ensure stability. Unlike,
e.g.,[21, Theorem 6A.9] which gives the radius of strong metric subregularity in terms
of the subregularity modulus being an analogue of (the reciprocal of) the error bound
modulus Er f(x) (3), Theorem 2.2 utilizes the quantity |3f |pq(x) (see Theorem 2.1
below). In view of Theorem 2.1, this quantity can be smaller than Er f (x), and, thus,
condition |df|pg(x) > 0 used in Corollary 2.1 imposes a strong requirement on the
function f and |df|pq(X) leads to a radius theorem of a different type compared to
those in [21].

The same idea applies partially when considering stability of global error bounds
in Sect. 3. In the global setting, we define families of convex and linear perturba-
tions as well as larger families of weak convex and weak linear perturbations, discuss
some limitations of these definitions, and establish in Theorem 3.2 lower and upper
estimates for the ‘radius of global error bounds’ for families of such perturbations.
The family of convex perturbations considered here is larger than the corresponding
one studied in [43]. In particular, the so called asymptotic qualification condition is
waived.

Some examples are given for the convenience of the reader to illustrate the different
concepts introduced along the presentation.
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Perturbation of error bounds 537

2 Stability of local error bounds

In this section we establish conditions for stability of local error bounds for the con-
straint system (1). We start with the following statement extracted from [43, The-
orem 1].

Theorem 2.1 Let f € I'h(X) and f(x) = 0. Then function f has a local error bound
at x, provided that one of the following two conditions is satisfied:

() [0f 7 (X) := liminf, 5, )= £ d(0, f (x)) > 0;
(i) |0f |pa(¥) := d(0,bd 8f (x)) > O.

Moreover, condition (1) is also necessary for f to have a local error bound at x and
|0 Iba(X) < [9f 17 (X) = Er f(X). (%)

Constant [3f [~ (X) is known as the strict outer subdifferential slope [24] of f at
x. We are going to call |0f |pg(x) the boundary subdifferential slope of f at x. The
sufficient criterion (i) was used in [36, Theorem 2.1 (c)], [57, Corollary 2 (ii)], [62,
Theorem 4.12], [66, Theorem 3.1]. Criterion (ii) was used in [28, Corollary 3.4], [29,
Theorem 4.2]. The equality in (5) is well known. See also characterizations of linear
and nonlinear conditionings in [19, Theorem 5.2].

The inequality in (5) can be strict.

Example 2.1 1. f(x) =0, x € R. Obviously 0 € bdaf (x), |0f|pa(x) = 0, while
18f17 (0) = oo for any X € R.

2. f(x) =0ifx <0,and f(x) = xifx > 0. Thenaf (0) = [0, 1]and 0 € bd 3£ (0),
10f ba(0) = 0, while [3f]> (0) = 1.

3. If f : R™ — R is convex, thanks to [14, Theorem 3.1],

bd of (x) = limsup 3f (x),

XX, XAT
and |0f |pg(x) can be easily computed:
10f lba(X) = xin%i;lifd 0,9f (x)).
In the particular case when f is a polyhedral function

f(x) = max ((a;, x) — bi)

i=l,...,

witha; e R",b; e R (i = 1, ..., n), thanks to [15, Theorem 3.1],

limsup 9f (x) = U conv{a;, i € D},
X=X, f(xX)>f(X) De9(x)

where 2 (x) denotes the family of all subsets
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538 A.Y. Kruger et al.

DclIX ={i=1,...,n| fi(x)=f )}

such that the system
(@i, d) =1, ieD,
(ai,d) <1,ielx)\D

is consistent (in the variable d € R™). In other words, D € & (x) if there exists a
hyperplane containing {a;, i € D} and such that

{0} Ufa;,i e I (X)\D}

lies in one of the open half-spaces determined by this hyperplane. Hence,

[0f]”(x) =d |0, U conv{a;, i € D)
De(T)

For a function f : R”™ — R which is regular and locally Lipschitz continuous at
X, [48, Theorem 3.1] provides lower and upper bounds for Er f(X) involving outer
limits of subdifferentials of the function f at X and the support function of df (x) at
0, respectively. O

Thus, condition (ii) in Theorem 2.1 is in general stronger than condition (i). It
imposes restrictions on the behaviour of the function f near x not only outside the
set S, but also inside it, particularly excluding the situations as in parts 1 nd 2 of
Example 2.1. Condition (ii) characterizes a stronger property than just the existence
of a local error bound for f at x which can be of interest by itself. In particular,
it guaranties the local error bound property for the family of functions being small
perturbations of f in the sense defined below.

Let f(x) < oo and ¢ > 0. Following [43, Definition 5], we say that g : X — R
is an g-perturbation of f near x if

g(x) = f(x) (6)
and
lim sup M <e. )
X% llx — x|l

If both functions f and g are continuous at X, then equality (6) in the above definition
is obviously implied by condition (7).

The collection of all e-perturbations of f near x will be denoted by Ptb (f, X, ¢).
Obviously, if g € Ptb (f, x, €),then f € Ptb (g, x, ¢), and neither f nor g are required
to be convex. If both f and g are convex, then the actual perturbation function p :=
g — f needs not to be convex; it is in general a d.c. function (difference of convex
functions).
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Perturbation of error bounds 539

The following subsets of Ptb ( f, x, €) corresponding, respectively, to convex and
linear e-perturbations of f near x can be of interest:

Pb.(f, x,e) :={g ePtb(f, x,¢) | g — f € [H(X)},
Ptb;(f, X, &) :={g | gw) — f(u) = (x*,u —X)(u € X), x* € eB*}.  (8)

Obviously,
Ptbl(fv-ivg)CPtbC(fvivg)CPtb(fvisg) (9)

The next proposition provides a sufficient condition for a function g to be a convex
e-perturbation of f near x.

Proposition 2.1 Let f(x) < oo and e > 0. Suppose g = f + p where p : X — R
is convex and Lipschitz continuous near X with constant ¢ and p(x) = 0. Then
g € Ptbc(fwi?g)'

Proof Thanks to the Lipschitz continuity of p, dp(x) # @ and ||x*| < & for all
x* € dp(x); cf. [12, Proposition 4.1.25 and its proof]. Given an x* € dp(x), for any
x € X\ {x}, we have:

g0 —f) _ p&) (¥ x—X)

llx — x|l lx —xI = llx—xll
On the other hand,
i go) — fx) _ . p(x)
imsup ————— = limsup ——— <
P Ay x|l — x|l
Combining the two inequalities proves (7). O

The assumption of the Lipschitz continuity of p in the above proposition is essential.

Example 2.2 Let f, p,g : R — R, f(x) =0 forall x € R and

) ) 0 if x <0,
X) = X) =
P & +oo ifx > 0.
Then f, g, p € I'H(X) and
i sup 1800 = SO _
x—0 x|

O
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540 A.Y. Kruger et al.

Given a function f € I'H(X) with f(x) = 0 and a number ¢ > 0, denote

Er {Ptb (f, X, &)}(X) := inf Er g(¥), 10
r{Ptb (f, x, &)}(x) geFO(X)glPlb(f,i,s) rg(x) (10)

Er {Ptb 5 ¥):= inf  Erg(x

r{Ptb.(f, X, &)}(x) geptblf.l(f,;,s) r g(x),

Er{Ptb;(f,X,&)}(x) ;== inf  Erg(x).

gePtb(f.x,e)

These numbers characterize the error bound property for families of e-perturbations
of f near x. Thanks to (9), it holds

Er {Ptb (f, %, &)}(x) < Er{Ptb(f, X, &) }(X)
< Er {Ptb;(f, X, £)}(X) < Er f(x) (11)

for any ¢ > 0.

Theorem 2.2 Let f € I'h(X) and f(x) = 0. Then

10f |ba(¥) = inf{e > 0 | Er {Pth (£, %, &)}(¥) = 0}
— inf{e > 0 | Er {Ptb (£, &, &) }(¥) = 0}
= inf{e > 0 | Er {Ptb,(f, ¥, &)} (¥) = O}. (12)

Proof Thanks to the first two inequalities in (11), we always have

inf{e > 0 | Er {Ptb (f, x, &)}(x) = 0}
<inf{e > 0| Er {Ptb.(f, X, &)}(x) = 0}
<inf{e > 0| Er {Ptb;(f, x, &)}(x) = 0}. (13)

We are going to show that

|0f |ba(¥) =< inf{e > O | Er {Ptb (f, x, &)}(x) = 0} (14)
and

inf{e > 0 | Er {Ptb;(f, x, &)}(x) = 0} < |0f |ba (*). (15)

By [43, Theorem 8 (i)], Er g(x) > |0f|pa(X) — ¢ forany ¢ > O and any g € [H(X) N
Ptb (f, x, €). By definition (10), we have

[0f ba(¥) < Er{Ptb (f, x, &)}(x) + ¢
for any ¢ > 0, and consequently [3f|pg(¥) < e if Er {Ptb (f, X, €)}(x¥) = 0, which
yields inequality (14).

If ¢(f, x) = oo, inequality (15) holds trivially. Let |0f|pa(X¥) < € < 0o. We are
going to show that Er {Ptb;(f, x, £)}(x) = 0. By the definition of |9f|pq(X), there
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Perturbation of error bounds 541

exists an x* € bd 3f (x) such that || x*|| < &. Choose a positive number § < & — ||x*||.
Thus,

fw) > x*,u—%x) forallu € X, (16)

and there exists an x* € X™* such that |[X* — x*|| < & and X* ¢ df (x), which means
that there exists a point X € X \ {x} satisfying

f@E) =fE) - fE) < (&5 -%).

Thanks to the convexity of f, one also has

fl) < F g —x), k=1,2,..., (17)
where x; := )E—}—%()?—)E).Now selectaz* € X* suchthat [|z*|| = 1and (z*, & — x) =
| — x|, and define

gw) = fu)+ (—x" +&z" u—Xx), uelk. (18)

One has || — x* + £z*|| < ||x*|| + & < &, and consequently, g € Ptb;(f, x,¢). It
follows from (16) and (18) that

gu) > E(z", u—%) forallu e X. (19)

In particular,
g(Xk)ZE(Z*,xk—i)=%Ilf—ill>0, k=12,... (20)
At the same time, by (17) and (18),

glxp) < (X —x"+&" x — %), k=12,... 21

For a fixed k, choose a positive r < 1 such that g(xg) < t{(x* —x* +&z*, x; — X) and
denote

t
ni=t(x*—x*+&z5 xx—x)>0, A:= EH)?—)EH > 0.

Thus, g(xx) < n.By virtue of the Ekeland variational principle [23] (see also [12, The-
orem4.3.1],[21, Theorem 4B.5]) applied to the function u — g4 (1) := max{g(u), 0},
there exists a point ux € X such that

lug — xill < A, (22)
g () + gnu —will > gy () forallu e X. 23)
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542 A.Y. Kruger et al.

By (22) and the definitions of A and xj, we have
luk — X1l < lluk — xiell + llxe — X < A+ [l — x|l < %IIJ? — x|l (24)
By (19) and (22) and the definitions of xi, A and z*,

glug) = E(Z" up — %) = E(2", xi — X) + &(2", ug — xx)
.« - € . -
> —x—xll—ér=(0-0—llx — x| >0, (25)
k k
and consequently, g4 (ux) = g(uy). Thanks to this observation and the fact that
g+ () > g(u) for all u € X, it follows from (23) that uy is a global minimum of
the convex function

w > h(u) = g(u) + % lu — uel] .

and s0, 0 € dh(uy) = dg(ur) + 1B*, ie.,

n_ (X —x"+82 x5 —X)
d(0, 9g(u)) = + = T e =
gllx = x|
k(R* — x*, xp —
_ k@ Xk x)_'_E
[l = x|
< IFF—xT+§ < 28 (26)

By (24), we have uy — x as k — oo. Thanks to (25) and (26), it follows from
Theorem 2.1 that Er g(x) < 2£. As& > 0can be chosen arbitrarily small, we conclude
that Er {Ptb;(f, x, ¢)}(x) = 0, which proves (15). O

Corollary 2.1 Let f € I'h(X), f(x) =0and e > 0. Then

e <|0f|pa(x) = Er{Ptb(f, x,e)}(x) >0
= Er{Ptb.(f, x,8)}x) >0
= Er{Pth;(f. x,e)}(x) >0 = & <|0f|pa(X).

Remark 2.1 1. Theorem 2.2 strengthens [43, Theorem 8 and Corollary 9] which
establish inequality (14) for any |9 f|pq(x) as well as the first equality in (12) in the
case |df |[pa(x) = 0. The above proof of inequality (14) is more straightforward
than that of the corresponding one in [43, Theorem 8 (ii)].

2. Thanks to Theorem 2.2, the quantity |df |pq(X) can be interpreted as the radius of
error bounds for a family of (arbitrary or convex or linear) perturbations of f at
X.

3. The given above proof of the inequality (15) is constructive: for an & > |9 f |pq(X)
and an arbitrarily small & > 0, the linear e-perturbation g of f near x satisfying
Er g(x) < 2& is given by (18) where x* is any element from bd 3f (x) satisfying
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Perturbation of error bounds 543

lx*|I < & while element z* is fully determined by an arbitrary x* ¢ 9f(x) with
IX* — x*|| <&. |

3 Stability of global error bounds

This section deals with the global error bound property for the constraint system
(1) with a convex function f : X — Ry. The next theorem extracted from [43,
Theorem 22] represents a nonlocal analogue of Theorem 2.1.

Theorem 3.1 Let f € I'0(X) and Sy # . Function f has a global error bound
provided that one of the following two conditions is satisfied:

() 1f17 = inf (e)=0d(0, Bf (x)) > O;
(if) 10f1ba 1= inf f(1)=0 d(0, bd B (x)) > 0.

Moreover, condition (i) is also necessary for f to have a global error bound and
10fIba < 10f1” =Er f. 27

We are going to call |0f|~ and [df |vq, respectively, the outer subdifferential slope
and the boundary subdifferential slope of f. L
Obviously, for any x € X with f(x) =0, |3f|” < |df|” (x) and

[0f bd = inSf: [0 Tbd (x), (28)
reSy

where S? ;= {x € X | f(x) = 0}. The inequality in (27) guarantees, in particular,
that ||x*|| > |0f|pg for any x* € df (x) with f(x) > 0. Parts 1 and 2 of Example 2.1
in Sect. 2 are also applicable to global error bounds to show that this inequality can be
strict. We shall prove in this section, that condition (ii) in Theorem 3.1 corresponds to
the existence of a global error bound for a family of functions being small perturbations
of f.

Alongside |0f|pq and |df |, we are going to consider a “localized” quantity asso-
ciated with a point x € ij (and depending also on numbers & > 0 and § > 0):

inff(u)z—s“u—x”—é d(0, 8f(u)) if 0 ¢ int 8f(x),

. ) (29)
d(0,bd 3f (x)) if 0 € int 3f (x).

(f, x,&,6) == {

The two cases in definition (29) are mutually exclusive in the sense that they cannot
happen simultaneously for the same function even at different points: if 0 € int 9f (x)
for some x € S7, then Sy = S? = {x}, and consequently, there are no points x € Sf
where 0 ¢ intdf (x). In the second case, we are actually dealing with local error
bounds at x. This case has been added for completeness to ensure that 7(f, x, €, §)
is defined for all x € S7. For the purposes of the current paper, only the first case
is important. Unlike |df|pg and |0f |, when O ¢ int df (x) for all x € 57 and either
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544 A.Y. Kruger et al.

& > 0ord > 0, this definition takes into account also certain points u with f(u) < O.
Obviously,

T(f, x,€,8) < |0f]ba (30)

forallx € S?, & > 0andd > 0, and the equality holds whene =8 = 0or0 € df (x).
Observe that T (f, x, 0, §) does not depend on x, and t(f, x, &, §) does not depend on
¢ and § when 0 € df (x). The function (¢, §) — t(f, x, &, §) is nonincreasing in the
sense that

T(f, x,e2,8) < t(f, x,€1,01)

if0<e; <egand0 < §; < 4.
The next example illustrates the computation and properties of the localized con-
stant (29).

Example 3.1 Consider the piecewise linear function f : R — R given by

—2x+2 ifx <1,
f(x) =max{-2x+2,—x+1,2x =5} =7 —x+1 ifl <x <2,
2x —5 if x > 2.

It can be easily verified that S? ={1,2.5},10flpa = 1, |0f|” = 2, and the only point
u where 0 € df (u) is u = 2. When computing (29) with x = 1 (and nonnegative ¢
and §), we see that2 € {u | f(u) > —¢e|u — 1| — &} if and only if ¢ + § > 1. Hence,

. 1 ife+d <1,
(f,1,8,6) = inf d0,0f () = 31
o ) fu)y=—elu—1|-35 (.87 @) 0 ife4+8>1. S
For small ¢ and § (satisfying ¢ + 6 < 1), we have t(f, 1, ¢,8) = |0f |pa. O

When examining stability issues of global error bounds, estimates of the difference
|0f|ba —T(f, x, €, §) (which is always nonnegative, cf. (30)) are needed. This quantity
plays an important role in the next definition.

Let Sy # ¥ and ¢ > 0. We say that ¢ : X — Ry is an g-perturbation of f if
Se #¥, g = f + p where p : X — Ris convex, and there exist a point x € S7 and
anumber & > 0 such that

§410floa —t(f.x, &, [p0)) <& (32)

and
[p(w) — p(x)| < &llu —x|| forall ue X. (33)

The collection of all e-perturbations of f will be denoted Ptb (f, ¢).
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Remark 3.1 The above definition of an e-perturbation is dependent on the existence of
aspecial point x € S7 and contains two main components. First, the perturbing convex
function p is required to be globally calm relative to this point with a small calmness
constant £. Secondly, the difference |df|pqa — T(f, X, &, | p(x)|) must be small too. In
view of the definition (29), the last condition means that the norms of subgradients of
f computed at the points within the set Sy allowed by this definition cannot be much
smaller than |0 f |pq. m|

In view (30), condition (32) implies £ < ¢. Conditions (32) and (33) are obviously
satisfied with g = f, any x € S]T and £ = 0. Hence, f € Ptb (f, ¢) for any ¢ > 0.
If t(f, x,e,8) = |0f|pq for some x € 57 and all 6 > O (for instance, if 0 € 9f (x)),
then any function p satisfying condition (33) with £ = ¢ defines an e-perturbation
f+poff.

Function p in (33) enjoys some nice properties. The next lemma is unlikely to be
new, cf. e.g., [12, Exercise 4.1.28]. We provide the proof for completeness.

Lemma 3.1 Suppose p : X — R is convex and satisfies condition (33) with some
& > 0. Then p is Lipschitz continuous with constant & and, for any u € X and any
x* € dp(u), it holds || x*| < &.

Proof Letuy,uy € X, u; # uy. Denote A := ||u; — uz|| and take an arbitrary ¢ > O.
Since,

t A t
ul—t+)\u2+t+)\(u1+x(u1—uz)),

using the convexity of p and condition (33), we obtain

t A t
< —_ - J— i
pur) < I+AP(M2)+I+)LP(M1+)L(M1 u2)>

A
ftﬁ”(“z”me M1+%(u1—u2)—x +p<x>>
A
< H%\p(uz) + o € nl+ 1+ ) + p()
! + 2 +llxl) + 4 e
= () + = €] + ) + po) +

and after passing to the limit as t — 0o, we conclude that p(u1) < p(u2) + A&. The
same inequality obviously holds true with | and u, reversed. Hence,

lp(ui) — p(u2)| = A& = §llur — uzll,

and consequently, p is Lipschitz continuous with constant £. If u € X and x* € dp(u),
then

(x*,x) < plu+x) — puw) <&|x||

for any x € X. Hence, || x*| < &. ]
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Observe that the above “global” definition of an e-perturbation contains a local
element: it requires the existence of a point x € S7, and the perturbation is defined
by (32) and (33) relative to this point and depends on the number &. If £ = 0 in (33),
then p(u) = p(x) forall u € X.

Condition (32) imposes a strong restriction on the choice of such a point and a
number: for all points u € X with f(u) > —&|lu — x|| — |p(x)|, the norms of
subgradients of f must not be much smaller than |0f |pq. This is also a restriction on
the class of functions which admit nontrivial e-perturbations.

Proposition 3.1 Let f € Ip(X) and Sf:. % (. If there exist sequences {x;} C X
and {x;’} C X* such that x| € 9f (x;) *k=1,2,..), lxx| = oo, Ixl — 0as
k — oo and the sequence { f (xi)} is bounded below, then, for any ¢ € [0, |0f |va] and
g € Ptb(f, ¢), it holds g — f = const.

Proof Lete € [0, |0f]val, g € Ptb(f, &), and sequences {x;} C X and {x;} C X*
satisfy the conditions of the proposition. Since g € Ptb (f, €), there are a convex
function p, an x € 57 and a £ > 0 satisfying (32) and (33). If £ > 0, then, because
{f (xx)} is bounded below, it holds f (xx) > —&|lxx — x|| — | p(x)| for all sufficiently
large k, and consequently, t( f, x, &, | p(x)|) = 0. This contradicts (32) in view of the
assumption that ¢ < |df |pq. Hence, £ = 0, and it follows from (33) that p(u) = p(x)
forallu € X. O

Remark 3.2 The conclusion of Proposition 3.1 remains valid if condition ||x;(“ | — 0
as k — oo is replaced by a weaker one: limy_, o [|x;]| < |0f|pa — . The assumption
that the sequence { f(xx)} is bounded below can be relaxed too: it is sufficient to
assume that min{ f (x), 0}/[|xx|| — 0 as k — oo. O

The conditions of Proposition 3.1 are satisfied, for instance, when the set S :=
argmin f is nonempty and unbounded. Then, obviously, 0 € 9f (x) for all x € S, and
any sequence {xx} C S with ||xg|| — oo as k — oo will do the job. Below are some
specific examples.

Example 3.2 1. f(x) =0,x € R(cf.Example2.1.1). Then §y = 57 = argmin f =

R, 7(f,x,&,8) = |0f|lpa = Oforallx € R, e > 0,85 > 0. Thus, Ptb (f,0) =
{g=c|c<0}If e > 0,then g € Ptb(f, ¢) if and only if S; # ¥ and

lg(u) —gx)| <e|lu—x| forsomex € Randallu € R.

2. f(x) := max{x, —1}, x € R. Then Sy =] — 00, 0], S? = {0}, argmin f =
] — 00, _1]’ |af|bd = 1’ and

0 iff >0,6>00r=0,8>1,

701 ’8 =
(£,0.4,9) 1 ife=0,0<6<1.

When 0 < ¢ < 1, then condition (32) with x = 0 is satisfied only when & = 0
and |g(0)| < 1. Hence, Ptb (f,e) ={f +c | |c| < 1}.
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3. f:R — Ris defined by

—2x ifx <0,

—Xx if x €]0, 1],
Foy m ~1-1x-1 if x €]1,2],

—l—3— . — s~y —n) ifxelnn+1]

Then Sy = [0, 00[, §7 = {0}, [3f[pa = 1, and inf f = —2, Observe that in
this example argmin f = ¢ and the graph has no horizontal parts. Nevertheless,
it is easy to construct sequences satisfying the assumptions of Proposition 3.1. To
determine the exact representation of the collection of e-perturbations, similar to
the previous example, T (f, 0, &, §) needs to be computed:

0 ife>08>00r&=0,8>2,
1 ifE=0,0<8<1,
1
3

ife=01<6<3,

t(f.0,§,8) =

g ifE=02-51 <8<2— 4,

When 0 < ¢ < 1, then condition (32) with x = 0 is satisfied only when & = 0
and 7(f,0,0,|g(0)]) > 1 — ¢. In particular, if 0 < ¢ < 1/2, then it must hold
|g(0)| < 1. Hence, in this case, Ptb (f, &) = {f +c | |c|] < 1}. O

In [43], when investigating stability of global error bounds, a special asymptotic
qualification condition (o7 2%) (generalizing the corresponding finite dimensional
condition from [53]) was imposed on function f:

(/ 2¢) liminfy_,  ||lx;]| = |0f|pa for any sequences x; € X with f(xx) < 0
and x;f € 3f (xx), k = 1,2, ..., satisfying the following:

(a) either the sequence {x;} is bounded and limy_, o, f(xx) =0,

(b) or limy oo |13/l = o0 and limg o £ (x)/llxe | = 0.

Ifinf,cx f(x) < O, then, under this condition, thanks to [43, Proposition 23], for any
point x € ij and any ¢ > 0, one can find a positive number & such that condition
(32) is satisfied as long as | p(x)| < &. Due to this observation and Lemma 3.1, under
the (&7 2%) the collection Ptb (f, ) of e-perturbations defined above is larger than
the corresponding one considered in [43].

The next example illustrates the computation of e-perturbations.

Example 3.3 Consider again the piecewise linear function f : R — R examined
in Example 3.1. We target small perturbations of this function related to the point
x=1¢€ SJ?. Let ¢ € [0, 1[. Since |0f|pa = 1 and t(f, 1, &, §) equals either O or 1
(cf. (31)), condition (32) can only be satisfied when 7 (f, 1, &, |p(1)|) = 1, i.e., when
0<&<eand& + |p(1)| < 1. Condition (33) takes the following form:
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lp(w) — p(1)| <&lu—1| forall ueR.

In particular, when ¢ = 0, all O-perturbations are of the form f + ¢ with |c| < 1. O

If condition (32) in the definition of e-perturbation is dropped we will talk about
weak e-perturbations: g : X — Ry is a weak e-perturbation of f if §, # 0,
g = f + p where p : X — R is convex, and there exists a point x € 57 such that

|[p(u) — p(x)| <é¢llu—x| forall ue X.

In this case, one obviously has g — p(x) € Ptb.(f, x, €). The collection of all weak
e-perturbations of f will be denoted Ptb ¥ ( f, ). Obviously Ptb (f, &) C Ptb ™ (f, ¢).

The following subsets of Ptb (f, &) and Ptb * (f, &) corresponding to linear e-per-
turbations of f can be of interest:

Ptb;(f, &) :={g | gu) — f(u) = (x*, u —x) (€ X),
x €87, §>0, x" €&B, £+13flba — T(f.x,8,0) < e},
Pth )" (f. &) :=={g | gw) — f(u) :(x*,u —x) ueX), xe S?, x* € eB*}.

Obviously,
Ptb;(f, &) C Ptb(f,e), Ptb}’(f,e) CPb¥(f,¢), (34)
Pt} (f.e) = (] Ptbi(fix.e). (35)
xeS?

Given a function f € I'H(X) and a number & > 0, denote

Er {Ptb (f, := inf Erg,
1 {Ptb (f, &)} et ErE
Er {Ptb;(f, = inf  Erg,
r {Ptb;(f, &)} gepgll(f’e) rg
Er{Ptb"”(f,e)}:= inf Erg,

gePb ™ (f,e)
Er{Ptb;’(f,e)}:= inf Erg.
g€Pb P (f.6)

These numbers characterize the error bound property for families of e-perturbations
of f. Thanks to (34) and (35), it holds for all ¢ > 0:

Er {Ptb (f, &)} < Er {Ptb;(f, &)} < Er f, (36)
Er (Pth"(f.e)) < Er (Pb}’(f.)} = inf Er (Ptb;(f.x.e)}(x).  (37)
xe F
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Theorem 3.2 Let f € I'h(X), Sy # 0. Then

inf{e > 0| Er{Ptb™(f, &)} =0}
< inf{e > 0 | Er {Ptb *(f, &)} = 0} < |8f < inf{e > O | Er {Ptb (f, &)} =0}
<inf{e > 0 | Er {Ptb;(f, &)} = 0}.
(38)

Proof Thanks to (36) and (37), we always have

inf{e > 0 | Er{Ptb (f, )} =0} <inf{e > 0| Er {Ptb,;(f, )} = 0}, 39
inf{e > 0| Er {Ptb ¥ (f, &)} = 0} <inf{e > 0 | Er {Ptb,"(f, &)} = 0}. (40)

We first show that
[0f|ba < inf{e > O | Er {Ptb (f, &)} = 0}. 41

If|0f |ba = O, the inequality holds true trivially. Let 0 < ¢ < |0f|pg and g € Ptb (f, ¢),
i.e. conditions (32) and (33) are satisfied for some convex function p : X — R, a
point x € SJT and a number & > 0. Two cases are possible.

If0 € intdf (x) for some x € S?, then Sy = SJ? = {x}, x = x, |0f|pa =

|0 [ba (¥), and

|0f [baB* C 3f (). (42)
We need to show that
af (¥) C dg(x) + EB*. (43)
Let x* € 9f (), i.e.,
fw) — f(xX)— (x*,u—x)>0 forall ue€ X.
At the same time, by (33),
p(u) — p(x) > —&llu — x| forall u e X. (44)
Adding the last two inequalities, we obtain
gu)—gx) +E&|lu—x|| —(x",u—x)>0 forall ue€ X,
i.e., x* is a subgradient at X of the sum of two convex functions: g and u — ¢(u) :=
&|lu — x||. Function ¢ is Lipschitz continuous and d¢ (¥) = £B*. Hence, x* € dg(x)+

£B*, which proves (43). Since & < g, it follows from (42) and (43) that

|0f [paB* C 0g(X) + B*.
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Then, thanks to the Radstrom cancellation principle (cf. Beer [9, 7.4.1]),

(18flba — &)B* C 3g(%),

and consequently, x is a minimum point of g. Since S, # ¥, we have x € S;. We next
show that ||x*|| > |3f|pg — € as long as x* € dg(u) for some u # x. Indeed, for any
u # x,x* € dg(u) and u* € dg(x), one has

gu) = (@) +(u* u—%), g&) =g +{x*, % —u).
Hence,
(x* u—x) > (u*,u—x),
and consequently, taking supremum in the right-hand side over all u* € (|0f |pa—&)B*,
(s u = %) = (19fIba — &) llu = X|I.

Since u # x, it follows immediately from the last inequality that || x*|| > |0f|pq — &.
Thus, || x*|| > |0f|pa—e forall x* € dg(u) withu # x, particularly, forall x* € dg(u)
with g(#) > 0. Hence, Er {Ptb (f, €)} > [9f|pba — € > 0 which yields (41).

Suppose now that O ¢ int df (x) for all x € S?. If g(u) > 0, then, in view of (33),

fu) > =&llu —x|| —|p(x)| and, by (32), lu*|| = [/ [ba +& — & forall u™ € af (u).
If x* € dg(u), then, in view of Lemma 3.1, x* € af (u) + dp(u) C af (u) + EB*,
and consequently, [|x*|| > |3f|pa — &. Hence, Er {Ptb (f, &)} > |0f|pa — & > 0, and
consequently, (41) holds true. Together with (39), this proves the second group of
inequalities in (38).

Next we show that

inf{e¢ > 0 | Er {Ptb;"(f, &)} = 0} < |0fba- (45)

If |0f|pg = 00, the inequality holds trivially. Let [0f|pg < & < 00. By (28), there
isanx € S]? such that |df |pg(x) < e. By Theorem 2.2, Er {Ptb;(f, x, €)}(x) = 0.
Finally, by the equality in (37), Er {Ptb}"(f, &)} = 0, and consequently, (45) holds
true. Together with (40), this proves the first group of inequalities in (38). O

Corollary 3.1 Let f € Ih(X), Sy #0, € = 0. Then

Er{Ph”(f,e)} >0 = Er{Pb”(f,e)}>0 = &<|df|od.
e <|0flpa = Er{Ptb(f,e)} >0 = Er{Ptb;(f, &)} >0.

Remark 3.3 1. Theorem 3.2 strengthens [43, Theorem 25]. Nonnegative number
|0f|ba provides an estimate for the radius of error bounds for families of con-
vex or linear perturbations of f.

2. The proof of Theorem 3.2 does not use the completeness of the underlying space.
The assertion seems to be valid in arbitrary normed linear spaces.
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3. On different stages of the above proof of Theorem 3.2, different features of the

definition (32), (33) of an e-perturbation were used. Accordingly, the statement
of the theorem can be strengthened by cutting it into pieces and, for each piece,
assuming exactly those features of the definition of an e-perturbation, that are
needed there.
In the proof of the inequality (41) when O € int df (x) for some x € ST, the one-
sided estimate (44) was used instead of the ‘full’ inequality (33) in the definition of
an g-perturbation while the inequality (32) was not needed at all. Similarly, in the
proof of the same inequality (41) in the case when O ¢ int df (x) for all x € SJT,
the opposite one-sided estimate

pw) — p(x) <é&llu—x| forall ueX (46)
was used.
In the proof of the inequality (45) we worked with ‘weak’ e-perturbations and,
again, only the one-sided estimate (46) was used. O

4 Concluding remarks and perspectives

The main results of this article establish the exact formula for the radius of local error
bounds (Theorem 2.2) and estimates of global error bounds (Theorem 3.2) for families
of convex and linear perturbations of a convex inequality system.

The next natural step would be to consider possible applications of the obtained
estimates in sensitivity analysis of variational problems and convergence analysis
of computational algorithms. Attacking the stability of error bounds for inequality
systems defined by non-convex functions is also on the agenda. The recent article by
Zheng and Wei [70] suggests some important classes of such systems to be studied
as a starting point. Investigating nonlinear, particularly Holder type stability estimates
can be of interest.

Acknowledgements The authors thank the referees for the careful reading of the manuscript and many
constructive comments and suggestions. We particularly thank one of the reviewers for attracting our
attention to [26, Theorem 3.2] and [47, Theorem 4.4].

References

1. Auslender, A., Crouzeix, J.P.: Global regularity theorems. Math. Oper. Res. 13(2), 243-253 (1988).
doi:10.1287/moor.13.2.243

2. Azé, D.: A survey on error bounds for lower semicontinuous functions. In: Proceedings of 2003
MODE-SMAI Conference, ESAIM Proc., vol. 13, pp. 1-17. EDP Sci., Les Ulis (2003)

3. Azé, D.: A unified theory for metric regularity of multifunctions. J. Convex Anal. 13(2), 225-252
(2006)

4. Azé, D., Corvellec, J.N.: Characterizations of error bounds for lower semicontinuous functions on
metric spaces. ESAIM Control Optim. Calc. Var. 10(3), 409-425 (2004)

5. Bauschke, H.H., Borwein, J.M.: On projection algorithms for solving convex feasibility problems.
SIAM Rev. 38(3), 367-426 (1996). doi:10.1137/S0036144593251710

@ Springer


http://dx.doi.org/10.1287/moor.13.2.243
http://dx.doi.org/10.1137/S0036144593251710

552

A.Y. Kruger et al.

6.

10.

11.

13.

14.

16.

17.

18.

19.

20.

21.

22.

23.
24.

25.

26.

27.

28.

29.

Beck, A., Teboulle, M.: Convergence rate analysis and error bounds for projection algorithms
in convex feasibility problems. Optim. Methods Softw. 18(4), 377-394 (2003). doi:10.1080/
10556780310001604977. The Second Japanese-Sino Optimization Meeting, Part II (Kyoto 2002)

. Bednarczuk, E.M., Kruger, A.Y.: Error bounds for vector-valued functions: necessary and sufficient

conditions. Nonlinear Anal. 75(3), 1124-1140 (2012). doi:10.1016/j.na.2011.05.098

. Bednarczuk, E.M., Kruger, A.Y.: Error bounds for vector-valued functions on metric spaces. Vietnam

J. Math. 40(2-3), 165-180 (2012)

. Beer, G.: Topologies on Closed and Closed Convex Sets, Mathematics and its Applications, vol. 268.

Kluwer Academic Publishers Group, Dordrecht (1993). doi:10.1007/978-94-015-8149-3

Bolte, J., Nguyen, T.P., Peypouquet, J., Suter, B.W.: From error bounds to the complexity of first order
descent methods for convex functions. Preprint, arXiv:1510.08234 (2015)

Borwein, J.M., Li, G., Yao, L.: Analysis of the convergence rate for the cyclic projection algorithm
applied to basic semialgebraic convex sets. SIAM J. Optim. 24(1), 498-527 (2014). doi:10.1137/
130919052

. Borwein, J.M., Vanderwerff, J.D.: Convex Functions: constructions, Characterizations and Counterex-

amples, Encyclopedia of Mathematics and its Applications, vol. 109. Cambridge University Press,
Cambridge (2010). doi:10.1017/CB0O9781139087322

Burke, J.V., Deng, S.: Weak sharp minima revisited. II. Application to linear regularity and error
bounds. Math. Program. Ser. B 104(2-3), 235-261 (2005)

Cénovas, M.J., Hantoute, A., Parra, J., Toledo, F.J.: Boundary of subdifferentials and calmness moduli in
linear semi-infinite optimization. Optim. Lett. 9(3), 513-521 (2015). doi: 10.1007/s11590-014-0767-1

. Céanovas, M.J., Henrion, R., L6pez, M.A., Parra, J.: Outer limit of subdifferentials and calmness moduli

in linear and nonlinear programming. J. Optim. Theory Appl. 169(3), 925-952 (2016). doi:10.1007/
$10957-015-0793-x

Cénovas, M.J., Kruger, A.Y., Lépez, M.A., Parra, J., Théra, M.A.: Calmness modulus of linear semi-
infinite programs. SIAM J. Optim. 24(1), 29-48 (2014)

Censor, Y.: Iterative methods for the convex feasibility problem. In: Convexity and Graph Theory
(Jerusalem 1981), North-Holland Math. Stud., vol. 87, pp. 83-91. North-Holland, Amsterdam (1984).
doi:10.1016/S0304-0208(08)72812-3

Combettes, P.L.: The convex feasibility problem in image recovery. In: Hawkes, P. (ed.) Advances in
Imaging and Electron Physics, vol. 95, pp. 155-270. Academic Press, New York (1996)

Cornejo, O., Jourani, A., Zilinescu, C.: Conditioning and upper-Lipschitz inverse subdifferentials in
nonsmooth optimization problems. J. Optim. Theory Appl. 95(1), 127-148 (1997). doi:10.1023/A:
1022687412779

Corvellec, J.N., Motreanu, V.V.: Nonlinear error bounds for lower semicontinuous functions on metric
spaces. Math. Program. Ser. A 114(2), 291-319 (2008)

Dontchev, A.L., Rockafellar, R.T.: Implicit Functions and Solution Mappings. A View from Variational
Analysis, 2nd edn. Springer Series in Operations Research and Financial Engineering. Springer, New
York (2014)

Drusvyatskiy, D., Ioffe, A.D., Lewis, A.S.: Curves of descent. SIAM J. Control Optim. 53(1), 114-138
(2015). doi:10.1137/130920216

Ekeland, I.: On the variational principle. J. Math. Anal. Appl. 47, 324-353 (1974)

Fabian, M.J., Henrion, R., Kruger, A.Y., Outrata, J.V.: Error bounds: necessary and sufficient conditions.
Set Valued Var. Anal. 18(2), 121-149 (2010)

Fabian, M.J., Henrion, R., Kruger, A.Y., Outrata, J.V.: About error bounds in metric spaces. In: Klatte
D., Liithi H.J., Schmedders K. (eds.) Operations Research Proceedings 2011. Selected papers of the
International Conference Operations Research (OR 2011), August 30-September 2, 2011, Zurich,
Switzerland, pp. 33-38. Springer-Verlag, Berlin (2012)

Gfrerer, H.: First order and second order characterizations of metric subregularity and calmness of
constraint set mappings. SIAM J. Optim. 21(4), 1439-1474 (2011)

Gfrerer, H., Outrata, J.V.: On computation of generalized derivatives of the normal-cone mapping and
their applications. Math. Oper. Res. 41(4), 1535-1556 (2016). doi:10.1287/moor.2016.0789
Henrion, R., Jourani, A.: Subdifferential conditions for calmness of convex constraints. SIAM J. Optim.
13(2), 520-534 (2002)

Henrion, R., Outrata, J.V.: A subdifferential condition for calmness of multifunctions. J. Math. Anal.
Appl. 258(1), 110-130 (2001)

@ Springer


http://dx.doi.org/10.1080/10556780310001604977
http://dx.doi.org/10.1080/10556780310001604977
http://dx.doi.org/10.1016/j.na.2011.05.098
http://dx.doi.org/10.1007/978-94-015-8149-3
http://arxiv.org/abs/1510.08234
http://dx.doi.org/10.1137/130919052
http://dx.doi.org/10.1137/130919052
http://dx.doi.org/10.1017/CBO9781139087322
http://dx.doi.org/10.1007/s11590-014-0767-1
http://dx.doi.org/10.1007/s10957-015-0793-x
http://dx.doi.org/10.1007/s10957-015-0793-x
http://dx.doi.org/10.1016/S0304-0208(08)72812-3
http://dx.doi.org/10.1023/A:1022687412779
http://dx.doi.org/10.1023/A:1022687412779
http://dx.doi.org/10.1137/130920216
http://dx.doi.org/10.1287/moor.2016.0789

Perturbation of error bounds 553

30.

31.

32.

33.
34.

35.

36.

37.

38.

39.

40.

41.

42.

43.

44.

45.

46.

47.

48.

49.

50.

S1.

52.

53.

54.

55.

56.

Hesse, R., Luke, D.R.: Nonconvex notions of regularity and convergence of fundamental algorithms
for feasibility problems. SIAM J. Optim. 23(4), 2397-2419 (2013). doi:10.1137/120902653
Hoffman, A.J.: On approximate solutions of systems of linear inequalities. J. Res. Nat. Bur. Stand. 49,
263-265 (1952)

Huang, L.R., Ng, K.F.: On first- and second-order conditions for error bounds. STAM J. Optim. 14(4),
1057-1073 (2004). doi:10.1137/S1052623401390549

Ioffe, A.D.: Metric regularity and subdifferential calculus. Russ. Math. Surv. 55, 501-558 (2000)
Ioffe, A.D.: Metric regularity—a survey. Part I. Theory. J. Aust. Math. Soc. 101(2), 188-243 (2016).
doi:10.1017/S1446788715000701

Ioffe, A.D.: Metric regularity—a survey. Part II. Applications. J. Aust. Math. Soc. 101(3), 376-417
(2016). doi:10.1017/S1446788715000695

Toffe, A.D., Outrata, J.V.: On metric and calmness qualification conditions in subdifferential calculus.
Set Valued Anal. 16(2-3), 199-227 (2008)

Jourani, A.: Hoffman’s error bound, local controllability, and sensitivity analysis. SIAM J. Control
Optim. 38(3), 947-970 (2000)

Klatte, D., Li, W.: Asymptotic constraint qualifications and global error bounds for convex inequalities.
Math. Program. Ser. A 84(1), 137-160 (1999)

Kruger, A.Y.: Error bounds and Holder metric subregularity. Set Valued Var. Anal. 23(4), 705-736
(2015). doi:10.1007/s11228-015-0330-y

Kruger, A.Y.: Error bounds and metric subregularity. Optimization 64(1), 49-79 (2015). doi:10.1080/
02331934.2014.938074

Kruger, A.Y.: Nonlinear metric subregularity. J. Optim. Theory Appl. (2015). doi:10.1007/s10957-
015-0807-8

Kruger, A.Y., Luke, D.R., Thao, N.H.: Set regularities and feasibility problems. Math. Program, Ser.
B. (2016). doi:10.1007/s10107-016-1039-x

Kruger, A.Y., Ngai, H.V., Théra, M.: Stability of error bounds for convex constraint systems in Banach
spaces. SIAM J. Optim. 20(6), 3280-3296 (2010). doi:10.1137/100782206

Kruger, A.Y., Thao, N.H.: Regularity of collections of sets and convergence of inexact alternating
projections. J. Convex Anal. 23(3), 823-847 (2016)

Lewis, A.S., Luke, D.R., Malick, J.: Local linear convergence for alternating and averaged nonconvex
projections. Found. Comput. Math. 9(4), 485-513 (2009). doi:10.1007/s10208-008-9036-y

Lewis, A.S., Pang, J.S.: Error bounds for convex inequality systems. Generalized Convexity. Gen-
eralized Monotonicity: Recent Results (Luminy 1996), pp. 75-110. Kluwer Acad. Publ, Dordrecht
(1998)

Li, G., Mordukhovich, B.S.: Holder metric subregularity with applications to proximal point method.
SIAM J. Optim. 22(4), 1655-1684 (2012). doi:10.1137/120864660

Li, M.H., Meng, K.W., Yang, X.Q.: On error bound moduli for locally Lipschitz and regular functions.
Preprint 1608(03360), 1-26 (2016)

Mangasarian, O.L.: A condition number for differentiable convex inequalities. Math. Oper. Res. 10(2),
175-179 (1985). doi:10.1287/moor.10.2.175

Meng, K.W., Yang, X.Q.: Equivalent conditions for local error bounds. Set Valued Var. Anal. 20(4),
617-636 (2012)

Mordukhovich, B.S.: Variational analysis and generalized differentiation. I: Basic Theory, Grundlehren
der Mathematischen Wissenschaften [Fundamental Principles of Mathematical Sciences], vol. 330.
Springer, Berlin (2006)

Ng, K.F., Zheng, X.Y.: Error bounds for lower semicontinuous functions in normed spaces. SIAM J.
Optim. 12(1), 1-17 (2001)

Ngai, H.V., Kruger, A.Y., Théra, M.: Stability of error bounds for semi-infinite convex constraint
systems. SIAM J. Optim. 20(4), 2080-2096 (2010). doi:10.1137/090767819

Ngai, H.V., Théra, M.: Error bounds and implicit multifunction theorem in smooth Banach spaces
and applications to optimization. Set Valued Anal. 12(1-2), 195-223 (2004). doi:10.1023/B:SVAN.
0000023396.58424.98

Ngai, H.V., Théra, M.: Error bounds for convex differentiable inequality systems in Banach spaces.
Math. Program. Ser. B 104(2-3), 465-482 (2005)

Ngai, H.V., Théra, M.: Error bounds in metric spaces and application to the perturbation stability of
metric regularity. STAM J. Optim. 19(1), 1-20 (2008). doi:10.1137/060675721

@ Springer


http://dx.doi.org/10.1137/120902653
http://dx.doi.org/10.1137/S1052623401390549
http://dx.doi.org/10.1017/S1446788715000701
http://dx.doi.org/10.1017/S1446788715000695
http://dx.doi.org/10.1007/s11228-015-0330-y
http://dx.doi.org/10.1080/02331934.2014.938074
http://dx.doi.org/10.1080/02331934.2014.938074
http://dx.doi.org/10.1007/s10957-015-0807-8
http://dx.doi.org/10.1007/s10957-015-0807-8
http://dx.doi.org/10.1007/s10107-016-1039-x
http://dx.doi.org/10.1137/100782206
http://dx.doi.org/10.1007/s10208-008-9036-y
http://dx.doi.org/10.1137/120864660
http://dx.doi.org/10.1287/moor.10.2.175
http://dx.doi.org/10.1137/090767819
http://dx.doi.org/10.1023/B:SVAN.0000023396.58424.98
http://dx.doi.org/10.1023/B:SVAN.0000023396.58424.98
http://dx.doi.org/10.1137/060675721

554

A.Y. Kruger et al.

57.

58.

59.

60.

61.

62.

63.

64.
65.

66.
67.

68.

69.

70.

Ngai, H.V., Théra, M.: Error bounds for systems of lower semicontinuous functions in Asplund spaces.
Math. Program. Ser. B 116(1-2), 397427 (2009)

Ngai, H.V., Tron, N.H., Théra, M.: Implicit multifunction theorems in complete metric spaces. Math.
Program. 139(1-2, Ser. B), 301-326 (2013). doi:10.1007/s10107-013-0673-9

Ngai, H.V., Tron, N.H., Théra, M.: Metric regularity of the sum of multifunctions and applications. J.
Optim. Theory Appl. 160(2), 355-390 (2014). doi:10.1007/s10957-013-0385-6

Noll, D., Rondepierre, A.: On local convergence of the method of alternating projections. Found.
Comput. Math. 16(2), 425455 (2016). doi:10.1007/510208-015-9253-0

Pang, J.S.: Error bounds in mathematical programming. Math. Program.Ser. B 79(1-3),299-332 (1997)
Penot, J.P.: Error bounds, calmness and their applications in nonsmooth analysis. In: Nonlinear anal-
ysis and optimization II. Optimization, Contemp. Math., vol. 514, pp. 225-247. Amer. Math. Soc.,
Providence, RI (2010). doi:10.1090/conm/514/10110

Robinson, S.M.: An application of error bounds for convex programming in a linear space. SIAM J.
Control 13, 271-273 (1975)

Rockafellar, R.T., Wets, R.J.B.: Variational Analysis. Springer, Berlin (1998)

Rosenbloom, P.C.: Quelques classes de problémes extrémaux. Bulletin de la Société Mathématique de
France 79, 1-58 (1951). http://eudml.org/doc/86848

Wu, Z., Ye, J.J.: Sufficient conditions for error bounds. SIAM J. Optim. 12(2), 421-435 (2001/02)
Zilinescu, C.: Sharp estimates for Hoffman’s constant for systems of linear inequalities and equalities.
SIAM J. Optim. 14(2), 517-533 (2003). doi:10.1137/S1052623402403505

Zheng, X.Y., Ng, K.F.: Metric subregularity and calmness for nonconvex generalized equations in
Banach spaces. SIAM J. Optim. 20(5), 2119-2136 (2010). doi:10.1137/090772174

Zheng, X.Y., Ng, K.F.: Metric subregularity for proximal generalized equations in Hilbert spaces.
Nonlinear Anal. 75(3), 1686-1699 (2012). doi:10.1016/j.na.2011.07.004

Zheng, X.Y., Wei, Z.: Perturbation analysis of error bounds for quasi-subsmooth inequalities and
semi-infinite constraint systems. STAM J. Optim. 22(1), 41-65 (2012). doi:10.1137/100806199

@ Springer


http://dx.doi.org/10.1007/s10107-013-0673-9
http://dx.doi.org/10.1007/s10957-013-0385-6
http://dx.doi.org/10.1007/s10208-015-9253-0
http://dx.doi.org/10.1090/conm/514/10110
http://eudml.org/doc/86848
http://dx.doi.org/10.1137/S1052623402403505
http://dx.doi.org/10.1137/090772174
http://dx.doi.org/10.1016/j.na.2011.07.004
http://dx.doi.org/10.1137/100806199

	Perturbation of error bounds
	Abstract
	1 Introduction and preliminaries
	2 Stability of local error bounds
	3 Stability of global error bounds
	4 Concluding remarks and perspectives
	Acknowledgements
	References


