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CODERIVATIVES AND AUBIN PROPERTIES OF SOLUTION MAPPINGS FOR
PARAMETRIC VECTOR VARIATIONAL INEQUALITY PROBLEMS
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Abstract. This paper deals with sensitivity analysis for a parametric vector variational inequality prob-
lem in finite dimensional spaces by using advanced tools in modern variational analysis and generalized
differentiation. We mainly focus on computing the coderivatives of the solution mapping in the paramet-
ric vector variational inequality problem and then apply them to establish verifiable conditions for the
Aubin property of the solution mapping.

Keywords. Aubin property; Coderivative; Parametric vector variational inequality; Normal cone; Solu-
tion mapping.

1. INTRODUCTION

Let K be a set of R, C be a closed and convex cone of R", .Z(R"™,R") be the set of all
linear continuous operators from R to R", and F : R — Z(R™,R") be a vector-valued map-
ping. When K and F are perturbed by a parameter « in R/, we consider the parametric vector
variational inequality problem (PV VI, for short): find y € K(u) such that

F(u,y)(x—y) ¢ =C\{0}, Vx € K(u).
As far as we know that the PVVI without parameter u stems from the monograph [1]. In
this book, Giannessi introduced some kinds of vector variational inequalities and discussed the
relationships between them and other vector optimization problems. After Giannessi’s work,

many authors devoted themselves to the study of topological properties for PVVI’s solution set
S(u), which is defined as

S(u) :={y € K(u)|F(u,y)(x—y) ¢ —C\ {0}, Vx € K(u)} ,for each u € R (1.1)

For more detail, we refer the readers to [2—11].

It is well known that Aubin property of a set-valued mapping is equivalent to the metric
regularity as well as to the linear openness of its inverse. These properties play a fundamental
role in nonlinear and nonsmooth analysis, optimization, and their applications (e.g., [12—16]).
In particular, such properties are very important for studying perturbed optimization problems
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where they provide some stability results and are related to the regularity of constraint systems.
To the best of our knowledge, there are very few results concerning the study of the Aubin
property and coderivatives of the solution set mapping for the PVVI. Although such a problem
can be transferred to a vector optimization problem by gap functions (cf. [17]), we can not use
the results on the sensitivity of parametric vector optimization problems ( [18-23] ) to derive
the Aubin property for the PVVI because the PVVI possesses a more refined structure. Thus, it
is interesting to directly study the Aubin property for the PVVI.

The aim of this paper is devoted to the discussion of the coderivatives and Aubin property of
the solution mapping for the PV VL. To arrive at this aim, let

G(u,y):= |J Fluy)(x—y) (1.2)
xeK (u)
and
V(u,y) := MincG(u,y). (1.3)
The solution set S(u) can be rewritten as
S(u)={ye Ku)|0e€V(u,y)}. (1.4)

Base on this formula, we employee the coderivatives, which have been used to discuss sensi-
tivity analysis in optimization theory and applications (cf. [14, 15,24-26]), to obtain the Aubin
property of the solution mapping for the PVVI. We first establish upper estimate and explicit
expression for the coderivative of the set-valued mapping G defined in (1.2). We then obtain
the coderivative and Aubin property of S defined in (1.4) as V is an general mapping. In order
to obtain the coderivatives and Aubin property of the solution mapping for the PVVI, we need
to obtain the relation between the coderivatives of G and V. When all these things are done, it
is easy to derive the coderivatives and Aubin property of the solution mapping for the PVVI.

The rest of the paper is organized as follows. In Section 2, we recall and discuss some basic
definitions from variational analysis for our main results. In Section 3, we establish upper
estimate and explicit expression for the coderivative of the set-valued mapping G defined in
(1.2). In Section 4, we first study the coderivative and Aubin property of the mapping S defined
in (1.4). Then, by using the relation which we constructed between the coderivatives of G and
V', we obtain the coderivatives and Aubin property of the solution mapping for the PV VL.

2. PRELIMINARIES

We use standard notations. For all spaces, the norms are always denoted by || - ||, and (-, -)
denotes the canonical pairing. The closed ball with center x and radius 7 is denoted by By, (x).
The symbol AT denotes the transpose operator of a linear continuous operator A. Let F : R" = R
be a set-valued mapping. By domF = {x € R" | F(x) # 0}, gphF = {(x,y) e R*" X R’ |y €
F(x)},and F~1(y) :== {x € R"| (x,y) € gphF}, we denote the domain, graph, and inverse of F,

. . S . . .
respectively. The notation x;,, — x means that the sequence x, is contained in the subset S and
converges to x. For a set-valued mapping F : R" == R, the expression

Limsup, . :F (x) = {y € R® | 3 sequences x;y — X, yx € F(xy), s.t., yx — yforallk € N}

signifies the sequential Painlevé Kuratowski upper (outer) limit of F at ; N = {1,2,...}. The
origins of all spaces are denoted by 0.
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For any A € .Z(R™,R"), we introduce norm
1A]l.z = sup{[JAC) | [lxl] <1}

Since R™ and R" are finite dimension spaces, .2’ (R™, R") is also finite dimension space with the
above norm.

Definition 2.1. Let F : R — Z(R™,R") be a vector-valued function. F is said to be Fréchet
differentiable at x if there exists a linear and continuous operator ® : R" — Z(R™,R") such

that

lim WF ) = F (o) =P —x0)ll.e _ o
X% [l = xoll

Obviously, @ is unique. We denote the derivative ® of F at xy by VF(xg). If, for any
x € K C R", F is Fréchet differentiable at x, then F' is said to be Fréchet differentiable on K.
Note that VF(:) : R" — Z(R", £ (R",R")) is a vector-valued function.

Next, we recall the basic concepts and constructions of variational analysis and generalized
differentiation for formulations and justifications of the main results of the paper. Most of the
concepts and properties can be found in the recent monographs [16,27].

Definition 2.2. Let Q C R" be a nonempty subset.
(i): Given x¥ € Q and € > 0, the set of £-normals to Q at X € Q is defined by
(x*,x — )

[lx = x]

Ne(%,Q) = {x* € R" | limsup <e}l. (2.1)
xgi

When € =0, set (2.1) is a cone that is called the regular normal cone (or the prenormal
cone) to Q at ¥ and is denoted by N(%,Q). We put Ne (%, Q) = 0 for all € > 0if ¥ ¢ Q.
(ii): The Mordukhovich normal cone (or basic normal cone, or limiting normal cone) to

Q at ¥ € Q is defined through the Painlevé-Kuratowski upper (outer) limit as

N()E7 Q‘) = Limsupxkax,skamﬁek (xkv Q)=
that is, N(x,Q) is the collection of all x* for which there are sequences &, — 04, x; — X,

x; — x* with x; € Q, and x} € Ng, (x;, Q) for all k € N. Put N(%,Q) = 0 if x ¢ Q.

Definition 2.3. Consider a set-valued mapping @ : R" = R°.
(i): The e-coderivative Di®(%,7) at (%,7) € gph® is defined through the £-normal set
(2.1) to the graph as
D@ (%,3)(v") = {x" € R" | (", —y") € Ne((%,7), gph®) }. (2.2)

When € = 0, the positive homogeneous set-valued mapping of y* in (2.2) is called the
regular coderivative of ® at (¥,7) and denoted by D*®(&, 7).
(ii): The normal (Mordukhovich) coderivative of ® at (,y) € gph® is

D*®(%,5)(y") = {x" € R"| (x",—y") € N((%,5), gph®)}.
that is, D*®(x,y)(y*) is the collection of all x* for which there are sequences & — 0,

(X, k) = (£,9), (x5, ¥5) = (x*,y*) with (x, k) € gph® and x} € D ®(x, yx) (¥7)-
The symbol D*®(X) is used when @ is single-valued at X and y = ®(X).
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We say that Q is regular at ¥ € Q if N(,Q) = N(,Q) and that ® is regular at (%,) if
D*®(%,7) = D*®(, 7).

The following proposition gives a sufficient condition for the regularity of ® and special
representations of the coderivatives.

Proposition 2.1. [16] Let ® : R" — R* be Fréchet differentiable at . Then D*®(%)(y*) =
{(V®(x))Ty*}, Vy* € RS. Moreover, if ® is strictly differentiable at %, that is, ® is single-
valued around X and lim, ,_,z[®(x) — ®(x') — VO(X)(x —x')]/|[x — || = 0, then ® is regular
at % and we have D*®(%)(y*) = {(V®(x))Ty*}, Vy* € R®.

We also need some Lipschitzian notions in the following analysis.

Definition 2.4. [28] Let f : R" — R® be a single-valued mapping, and let X € domf. f is said
to be locally upper Lipschitzian at X if there are numbers 1) > 0 and L > 0 such that

| f(x) = f(X)|| < L|jx— x|, forall x € By (%) Ndomf.

We say that a set-valued mapping F : R" =2 R® admits a locally upper Lipschitzian selection
at (x,y) € gphF if there is a single-valued mapping f : domF — R*, which is locally upper
Lipschitzian at X satisfying f(¥) =y and f(x) € F(x) for all x € domF in a neighborhood of
X. We say that F' admits a locally upper Lipschitzian selection around (¥,y) € gphF if there
is a neighborhood U of (%,y) such that F' admits a local upper Lipschitzian selection at any
(x,y) € gphFNU.

Definition 2.5. [12] A set-valued mapping F' from R" to R® is said to be Lipschitz-like (or have
the Aubin property) around (%,y) € gphF if there are a neighborhood U of %, a neighborhood
V of 7, and a constant [ > 0 such that F(x') NV C F(x) +1|xX — x||B, Vx,x' € U, where B is
the closed unit ball of R°. The infimum of all such moduli {/} is called the exact Lipschitzian
bound of F around (X,y) and is denoted by lipF (%, y).

The following proposition gives a sufficient and necessary condition for F* having the Aubin
property and the exact Lipschitzian bound.

Proposition 2.2. [16,29] Let F be an arbitrary set-valued mapping with closed graph and
(X,¥) € gphF. Then the condition D*F (%,5)(0) = {0} is necessary and sufficient for F to have
the Aubin property around (X,5). Moreover, one has the exact Lipschitzian bound of F around
(%,5)

LipF (%,37) = [|[D*F (%,3)| = sup{|lx"[| | x* € D*F (%, 7) ("), [[y*[| <1}

3. CODERIVATIVES OF THE SET-VALUED MAPPING G

From now on, we let F : R' x R™ — Z(R™ R") be a continuous vector-valued mapping. In
this section, we will discuss the coderivative properties of G defined in (1.2).

Before stating our main results, we first recall that a set-valued mapping H : R" == R" is said
to be inner semicontinuous at (£,y) € gphH if, for every sequence x; — £ with x; € domH, there
is a sequence y; € H(x;) converging to y as k — co.

Theorem 3.1. Let it € R, £,9 € K(it), 2= F(4,9)(— ) € G(4,5), and
M(u,y,z) = {x € K(u)|F (u,y)(x—y) = z}. 3.1



CODERIVATIVES AND AUBIN PROPERTIES 129

Suppose that M is inner semicontinuous at (i, ,%,X) and that
Proj,D*F (4,9)(0) N (—D*K(#,%)(0)) = {0}, (3.2)
where Proj,D*F (ii,$)(0) denotes the projection of the set D*F (it,$)(0) on the space R'. Then,
for any 7* € R",
D*G(4,9,2)(z") C D'F(a,9)(z" (8 —9)") + (D"K (a,2)(F (a,9)" "), —F (2,9)" ). (3.3)
Moreover, if F is local upper Lipschitzian and regular at (,), K is regular at (i1,%), and M

admits a local upper Lipschitzian selection at (4,¥,2,%), then G is regular at (i,¥,%) and, for
any 7* € R", the converse inclusion of (3.3) holds, that is,

D G(a,3,2)(z") = D"F(4,9) (2" (£ = 9)") + (D"K (@, %) (F (&, )" *), = F (#,9)" =").
Proof. Let P(u,y) := K(u) —y. We first prove that, for any z* € R",
D*G(4,9,2)(z") C D*(F,P)(&,3,F (4,9),2 = 9)(* (£ = 9", F (&,5)" "),
where the set-valued mapping (F,P) : R' x R" = Z(R",R") x R" is defined by
(F,P)(u,y) := F(u,y) x P(u,y).
Let (u*,y*) € D*G(i,¥,2)(z"). By the definitions of coderivatives and normal cone, there exist
& 10, (ug,yr,zx) <, (,9,2) and (uf,y;,z;) — (u*,y*,z*) such that

<ult7uki - ”k> + <y/t7)’k,~ _)’k> - <Z}§,Zki —Zk>
g, — el | + [1yx; — yell + [lzx; — 2]

limsup < &.
(1t iy ;) (i Y2t

Since M is inner semicontinuous at (i, ¥, 2, £), for the above (uy, y,zx), there is a sequence x; €

K (uy) satistying F (ug, yk)(xx — yx) = zx and x; — X. Thus, for any (u,,xx,) LS (v, Xk), Vi, — Vi

with zz, = F (ug,, yx,) (X, — Yk, ), one has (ug,, yi,, 2;) < (g, Yk, zk), and then

(s i — wie) + Vs i = i) — (@ F (i i) (s — Vi) — F (i, yie) (5 — )

lim sup
ok, — i) + 1|, — Yiell + 11 F (i vr,) (g — Vi) — F (s i) (2 — vie) |

(g ;) & (uee) Vg Vk
< &.
Hence,
(e gy — wr) + V> Yy — Vi) — (2 (F (i i) — F (i, i) (k= Vi)
. _<Z;’F(uki’yki>((xki_yki)_(xk_yk))>
lim sup
(15 ) 5 () e =9 e, — | 11y = yiell =+ W OF Cutg» yig) = F (s yi)) (e = ) ||
FIF (e, yie ) (o, = yie) = (5 = yi))

<g.
Let # := max{||xx — yil|, [|F (ux,yx)||.} + 1. Then,
(e, w, — i) + s i = i) = (2> (F (ui, yi)) — F (e i) ) (e = i)
{ — (@ F (g i) (g — yiy) — (Xk—yk))>}

lim sup
o = vl 4 N1y = yiell = 11 G i) = F (s yie) |z + 1] (et = i) — o = )|

K
(U X0, )= (U5 Xk )V, = Vi
1 1 1

< 13 &.
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Since F is continuous, for the above &, there exists Ny € N such that || F (ug,, yx,) — F (ug, )| 2 <
&, whenever i > Ny. Therefore

{<ult>uki - uk> + <yzayki _yk> - <Zz7 (F(uki7yki) _F(ukayk))(xk _yk)>}

— (2, F (i, 1) (6, — Vi) — (6 — %))

limsup
Ug, — ur || + || Ve, — +|\|F (ug,, yr.) — F (uy, | (xXk, — Vi) — (X —
(”ki7xk,-)£>(”kaxk)a)’ki_>)’k|| ki — k| =+ [y = vl 1 F (i yir) — F (e, i) |2 + || (g = yi) — (o = ) |
< limsup te& + 1zl - 1F (g vi) — F (i, yi) || 2
(10t 0, ) (0.3 Y=V
Sgka
where 8,; = (tx +12¢||)& — 0 as k — +oo. Thus,

{(ui»uki ) + (Vs = ve) = (@i (e =) T, F (uk»yk,-)—F(uk,yk»}

i —(F (e yi) " 265 (¥ — yi)) — (o= )
imsup

g, — vl =+ Nlyx; — yicll 4+ 1 F (g i) — F (s i) || 2 =+ 1| (e, — vrg) — (e — i) |

(g Xk, ) & () Vg Vk
<g.
This means that (u*,y*) € D*(F, P) (8,5, F(4,5), £ — ) (2" (2~ 9)T , F(2,9)7"). Observe that the
identity mapping is continuously Fréchet differentiable. [16, Theorem 1.62] ensures that
D'P(d,3,% =) (F(2,9)' ") = (DK (@, %)(F (4,9)" "), =F (#,9)" 2°).

So, condition (3.2) ensures that D*F (i,¥)(0) N (—=D*P(i1,$,£ — ¥)(0)) = {0}. Similar to the
proof of [30, Corollary 31], we can show that
holds for any (y7,y3) € (<Z(R™,R"),R™), so (3.3) holds.

Now we prove the converse inclusion. Let (u},y*) € D*F (&,9)(z*(£—3)7) and u} € D*K (@, %)
(F(i2,9)7z*). By the regularity assumption of F and K, we obtain
(uiyu—it) + "y =9) = (ZE =) Fuy) = F(@,9) _

[l =@l +[ly =Sl + 1F (u,y) = F(@,9) | 2 -

lim sup
()5 (a.5)
and

(u3,u— ) — (F(a,9)"", (x— £)) <0.

)
menp o —al| + [[x— %]

(ux) 5 (4,%)
Then, for any € > 0, one can find 7 > 0 such that
(Ui u—a)+ ",y =F) — (& (& =39)", F(u,y) — F(,5))
< e(lu—all+ly =3I+ 1F(u,y) = F(a,9)].2)
and
(u,u— ) — (F(2,9)" 2", (x—2)) < e([|u—all + x— 1)),
for all u € By (1), y € By (¥), and x € By (£). Since M admits a local upper Lipschitzian selection

hG
at (4,9,2,%), for any (u,y,z) =— £ (1,9,2), there are a constant ¢ > 0 and x € M(u,y,z) such that
|lx—2%|| <t(||u—ial+||y—P|+||z—2||)- Furthermore, the locally upper Lipschitzian assumption



CODERIVATIVES AND AUBIN PROPERTIES 131

of F ensures that ||F (u,y) — F(4,9)||.¢ < I(|lu—d||+ |y —$||) for some [ > 0 whenever (u,y) —

hG

(2,9). Thus, for any (u,y,z) = (4,9,2), we have

(uf +u5,u—a)+ (" = F(4,9) 2" y—F) — (", 2—2)
= () +ug,u—i)+ ",y —9) — (&, F(@,9)(y = 9)) — (&, F (u,y) (x —y) = F (@, 9) (£ - 9))
= (uj,u—a)+ ",y —3) = (& (2= 9)",F(u,y) — F(@,5))
+(us,u—a) — (F(2,9)" 2%, (x = 8)) = (7, [F (u,y) = F(@,9)] [(x = y) = (£ = 9)])
< e([lu—all + [y =9 +[|F (u,y) = F(@,9)|.2) + €([lu—a| + [|x — £[])
— (& [F(u,y) = F(@,9)][(x = y) = (£=9)])
< e([lu—all+ly =9+ 1F (u,y) = F(@,9)| ) + &(|Ju—al + [|lx — £[)
+ U ([Jue =l + [y = 9IDI (x —y) — (=)
< U+ De(flu—al+ly =31+ (e + De(lju—all + lly =3l + llz=— 2
e+ V)| (= all + ly = 91 + 1z — 21)?
= ((+r+2)e+1+ D)7 ||([Ju—all + Iy = 9l + iz = 2ID) ([l —all + Iy = 9l + |z — 2I])-
Since € > 0 is chosen arbitrarily, we have
(ui +us,u—a) + (" = F(@,9)" 25y —9) — (ZF,2—2)
lu—al| + [y =3I+ [z =2

limsup <0.
(1922 (2.9.2)
By the definition of regular coderivative, (u} + u3,y* — F(4,9)7z*) € D*G(4,5,2)(z") and then
(u} +ub,y* — F(4,9)Tz*) € D*G(@,9,2)(z*). So we have the converse inclusion relation
D*F(a,9)(z" (£ —9)") + (D*K(a,%)(F (2,9)" "), —F (a,)"z") € D*G(a,5,2)(z")
C D*G(4,9,2)(z"),

which implies the regularity of G. This completes the proof. U

If F is Lipschitzian around (i, ¥), then D*F (i1,)(0) = {(0,0)}, and thus condition (3.2) holds
trivially. So, the following result is a consequence of Theorem 3.1.

Corollary 3.1. Let it € R, £, € K(&), and 2 = F(4,9)(£ — $) € G(4,). Suppose that F is
Lipschitzian around (11, %), and M is inner semicontinuous at (4,,2,%). Then, for any 7* € R",
D*G(a,$,2)(x") € DF (a,9)(" (£ =9)") + (D"K(a,2) (F (4.9)" "), —=F (4,9)"2").
Moreover; if F is regular at (i1,9), K is regular at (i1, %), and M admits a local upper Lipschitzian

selection at (i1,9,%,X), then G is regular at (i,,%) and, for any z* € R",
D*G(a,9,2)(z") = D'F(a,9)(z" (£ —9)") + (D*K(a,2)(F (2,9)" "), =F (4,9)" ")

If, moreover, F is strictly dlfferentlable at (4, 9), then, by Proposition 2.1, F is regular at (i, )
and D*F (4,9)(z*) = (V. F (#,9)T 2%, VyF (1,9)T z*). Thus, we have the following corollary.
Corollary 3.2. Leti € R, £,9 € K(ﬁ) and?=F (4,9)(£—9) € G(i1,9). Suppose that F is strictly
differentiable at (1i,¥), and M is inner semicontinuous at (i1, 3,7, %). Then, for any 7* € R",
D*G(a,9,2)(z")

C (VuF(2,9)" (& =9)") + DK (2,2)(F (,9)"2*), V) F (4,9)" (" (8= $)") — F(4,9) ") .
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Moreover, if K is regular at (i1, %), and M admits a local upper Lipschitzian selection at (i1, §,Z, %),
then G is regular at (i,,%) and, for any z* € R",

D*G(4,9,2)(z")
= (VuF(@,9)" (& &—9)") +D*K(,%)(F(2,9)" "), VyF (0,9)" (F (£ —9)") — F(a,9) ") .
4. CODERIVATIVE AND AUBIN PROPERTY OF THE SOLUTION MAPPING

In this section, we discuss the coderivative and Aubin property of the solution mapping. We
first discuss the mapping S, which is defined in (1.4).

Theorem 4.1. Let y € S(ii). Suppose that K and V have locally closed graph around (i1, ) and
(4,9,0), and regular at these points, respectively. Furthermore, assume that

0€D'V(4,9,0)(z") =z"=0 4.1)
and, for any 7" € R",
D*V(4,3,0)(z") N (=N((4,5),8phK)\{0}) =0, (4.2)
which are equivalent to
[(u”,y") € D'V (4,3,0)(z"), —u" € D"K(4,9)(y")] = (u",y",2") = 0. (4.3)

Then S is regular at (4,¥) and, for any y* € R™,
D*S(4,9)(y*) = {u* € R'|3z*such that (u*,—y*) € D*V(,9,0)(z*) + N((4,9),gphK)}. (4.4)

Proof. Let g be defined by g(u,y) := (u,y,0). Then the graph of the solution mapping S can be
represented as
gphS =g '(®)NgphK, © = gphV.

Let Ag denote the indicator function of ®@. Observe that Ag is regular at (i, 9,0) if V is regular
at (#,9,0). Meanwhile, since V has locally closed graph around (i,9,0), Ag' and g~!(®)
have locally closed graph around (0,4, $,0) and (&, §,0, 4, ¥), respectively. Using the chain rule
of [16, Theorem 3.13(iii)], one has g~!(®) is regular at (&,7) and

= D*g( ﬁ) oD*Ae(8(1,9))(y") = D"g(,9) oN((4,9,0),8phV)  (4.5)

= {(u*,—y*) € R' x R™|3z*such that (u*,—y*) € D*V (,9,0)(z")}
provided that

N((#,9,0),gphV) N (=D*g"'(4,5,0)(0)) = {0}. (4.6)
By the definition of g, we can easily obtain that
(u*,y*,2") € D¢~ (,5,0)(0) = (u*,y*) = 0.
So, qualification condition (4.6) is equivalent to (4.1).
On the other hand, using (4.5), one can check the equivalence of (4.2) and

N((4,9),¢ " (®)) N (=N((,5),gphK)) = {0}.
By [16, Theorem 3.4], we have
N((4,9),gphS) = N((4,5), g~ (®)) +N((4,5),gphK).
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Substituting equality (4.5) into the above equation, we justify representation (4.4) and the reg-
ularity of S at (#,¥) under the assumptions. The equivalence between qualification conditions
(4.1), (4.2) and qualification condition (4.3) is obvious. This completes the proof. ]

Remark 4.1. If K(u) = R™, then qualification condition (4.2) holds naturally, and then the
coderivative of S turns into

D*S(4,9)(y*) = {u* € R|3z"such that (u*,—y*) € D*V (@, $,0)(z*)}.
Many authors have discussed the case when K(u) = R™, and V is represented as sum of two
maps; see, e.g. [16, Theorem 4.44], [31] and the references therein. In these papers, more strict
qualification conditions were given to obtain the coderivative of S since the conditions therein

still need to ensure that the coderivatives of V can be represented as the sum of coderivatives of
two maps.

Theorem 4.2. Let § € S(i1). Assume that
(u*,0) € D*V(i1,9,0)(z") + N((4,9),gphK) = u* = 7" =0, 4.7)

(4.2) holds for any 7* € R", and that K and V have locally closed graph around (il,§) and
(4,9,0), and regular at these points, respectively. Then S is regular at (i,¥) and admits the
Aubin property around (i1, §) with the exact bound formula

1ipS(i, §) = sup{||u”[| | 3z"suchthat (u*,—y") € D*V (i, 9,0)(z") +N((4,3),8phK), |y*|| < 1}.

Proof. Observe that condition (4.7) implies that qualification condition (4.1) holds. Then Theo-
rem 4.1 ensures that S is regular at (4, ), and that D*S(#, ¥) is computed by the formula therein.
Thus

D*S(,5)(0) = {u" € R'[3"such that (u",0) € D'V (1,5,0)(z") + N((2.5), gphK)}.

Hence condition (4.7) implies that D*S(i,¥)(0) = {0}. So, [16, Theorem 4.10] ensures the
Aubin property of S around (i, §) and the exact bound formula. O

Now we turn to the coderivative and Aubin property of the solution mapping (1.1) for the
PVVL In order to do it, we need to give the relation between the coderivatives of G and V
,which is defined in (1.3). Recall that Min¢c denotes the set of the minimum points with respect
to C in the sense of:

7€ MincA & A7 € Asuchthatz—7 € C\{0}.

Proposition 4.1. Let 2 € V(4,¥). Assume that K(it) is a compact set, F(ii,¥) has full column
rank, and that  is an isolated point of G(4,¥). If there exists a neighborhood U of ii such that
K(U) C K(), then, for any z* € R", D*V (i1,9,2)(z*) = D*G(4,9,2)(z*) and D*V (i2,9,2)(z") =
D*G(#,9,2)(2").

. . .. hG .
Proof. First, we prove that, under the assumption conditions, (ug, yx,zx) £ (4,9,2) if and only

. h . . .

if (g, yi,zr) g (4,9,2). To do it, we need only to verfity the necessity part as the sufficiency
part is trivial (noting that gphV C gphG). Assume that there exists a sequence (uy,Vk,2x) —
(@,9,2) with (ug,yx,zk) € gphG\ gphV. So there exists 7 € G(uy, yx) satisfying 7 <c\ 10} z- By
the construction of G, there are £ € K (i) and xi,x;, € K (ux) C K(it) such that £ = F (4, ) (£ —¥),
2k = F(ug, yi) (xx — yi), and 2z, = F (ug, yi) (x, — yi). Since uy — i and K (i) is a compact set,
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we assume without loss of generality that x; — x’ € K (i) and thus z;, — 2’ = F(4,9)(x' — §) €
G(#,9). By z; <¢\ {0} 2 We have 7' < Zand then 2 =7’ since 2€ V (&, 7). Let i := F (i, ) (xx —¥)
and Z) := F(4,9)(x, — ). Observe that Z,Z, € G(#,9) and Z,Z, — 2. Since x; # x), and F (4, )
has full column rank, it is impossible that both Z; = Z and Z;C = Z hold. So we have found a

sequence Zi (or Z;) in G(#, §) converging to Z. This contradicts the fact that Z is an isolated point

of G(&,9). Thus, (ug,yi,zx) =— £ ph (4,9,2) if and only if (uk VisZk) — d (4,9,2). By the definition

of regular coderivative, we have that, for any z* € R", D*V (4,9,2)(z*) = D*G(@,9,2)(z").
. hG
Now, for the above (u,yi,zk), let (ux;, yi;»2x,) = (Uk, Vi, zx). We claim that (ug,, yi,, 2;) L
, , hv : . a
(uge, i ze) if and only if (u,, yigs 2a) “r (e, Yieo2x)- If not, since (g, y,2x) — (i, 9,%), we can
choose a subsequence (uk 1> Ve %k )) such that

(bt Vi ki) — (@, 3,2)
and
(ks Vi » Ty ) € 8PRG\ gphV.
From the above proof, this is impossible. So, by the definitions of coderivatives, we directly

have D*V (4,9,2)(z") = D*G(i1,¥,2)(z*). This completes the proof. O

Now it is easy to derive from Theorems 4.1 and 4.2 the corresponding results on coderivatives
and Aubin property of the solution mapping for the initial vector variational inequality problem
under consideration.

Theorem 4.3. Let i € R, § € S(ii), and 0 € V (&, ). Suppose that all the assumptions of Propo-
sition 4.1 hold for Z = 0. Assume that the mapping M defined in (3.1) admits a local upper
Lipschitzian selection at (i, 3, 0, ¥), the qualification condition (3.2) holds, and K and V are lo-
cally closed-graph around (4,¥) and (i1, 9,0), respectively. Moreover, suppose that the following
conditions hold:

(a):
* A AT _x * 78R
(w*,F(4,9)"z") €D F%"Q(O) }:>z* = 0; (4.8)

(b): for any z* € R",
(D*F (4,9)(0) + (D*K (4, 9)(F (2,9)" 2*), = F (,9)" 2*)) N (=N((4,$), gphK) \ {0}) = 0; (4.9)

(¢): K is regular at (i,¥), and F is local upper Lipschitzian and regular at (,5).
Then S is regular at (4,¥) and, for any y* € R™,

D*S(4,9)(y*) = {u" € U*|3" such that (u*,—y*) € D*F(4,¥)(0)

. L (4.10)
+(D*K(a,9)(F (4,9)" "), —F(4,9)" z )+N((u,y)>gph1<)}'
If condition (4.8) is replaced by
(u*,0) € D*F (a,9)(0) + (D*K(a,)(F (@,9)" "), —F (4,9)" ") + N((2,9), phK) @1

=u"=7"=0,
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then S is regular at (4i,¥) and admits the Aubin property around (il,§) with the exact bound
formula

1ipS(a,9) = sup{||u*|| | I"such that (u*,—y*) € D*F(4,¥)(0)
+ (D*K(,9) (F (2,9)" ), = F (@,9)" ) + N((@,9), gphK), |[y*|| < 1}

Proof. It is obvious that all conditions of Theorem 3.1 and Proposition 4.1 hold. Furthermore,
since F(i,¥) has full column rank, we have 0 € V (i, §) only when £ = §. So, V is regular at
(4,9,0) and, for any z* € R",

D*V(2,9,2)(<") = D*F(4,9)(0) + (D*K(a,)(F(4,5)"<"), —F (@,9)"2").
Using the above formula, we can easily check that qualifications (4.8) and (4.9) are equivalent to
(4.1) and (4.2), respectively. By Theorem 4.1, S is regular at (i, ) and (4.10) holds. Evidently,
by the formula of D*V, (4.11) is equivalent to (4.7). Theorem 4.2 ensures that S is regular at

(4,9) and admits the Aubin property around (#,y) with the exact bound formula (4.12). This
completes the proof. 0

(4.12)

Corollary 4.1. Let it € R', § € S(&), and 0 € V(i1,9). Suppose that all the assumptions of
Proposition 4.1 hold for Z = 0. Assume that the mapping M defined in (3.1) admits a local
upper Lipschitzian selection at (i, $,0, ¥), qualification condition (3.2) holds, and K and V
are locally closed-graph around (i1,¥) and (i1,9,0), respectively. Moreover, suppose that the
following conditions hold:

(a): forany 7* € R",
(D*K(a,9)(F (,9)" "), —F (&,5)" ") 0 (=N((@.5),gphK) \ {0}) =
(b): K is regular at (i1,X), and F is strict differentiable at (i, ).
Then S is regular at (i,9) and, for any y* € R™,

D*S(i1,9)(y {u € U*|3z"such that (u*,—y*) € (D*K( P (F@@,9) 72", —F(@a,9)Tz")
+N((4,9), gphK) }.
In addition, if
(u*,0) € (D*K(@,9)(F(,9)" "), —F (4,9) ") + N((4,9),gphK) = u* = 2" =0,
¥)

then S is regular at (4,¥) and admits the Aubin property around (i1,¥) with the exact bound

formula
1ipS(a,9) = sup {||u*|| | 3" such that (u*,—y*) € (D*K(a,9)(F(a, 977, F(ﬁ,)?)Tz*)
+N((@,9),gphK), |ly*[| < 1}.

Proof. Observe that F is strict differentiable at (#,). By Proposition 2.1, F is regular at (i, )
and D*F (4,9)(z*) = (V.F (4,9)Tz*,VyF(4,9)T z*). So qualification conditions (3.2) and (4.8)
hold. The result directly follows Corollary 3.2 and Theorem 4.3. 0
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