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Abstract. Given a nonconvex set-valued mappings F : RY = R, a notion of conjugate F* is introduced with
the goal that (F*)* = F. This is given by using the usual (bilinear) duality pairing. Several examples showing
its geometric interpretation are presented, as well as a notion of subdifferential for such set-valued maps is also
outlined.
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1. INTRODUCTION

It is known that the classical convex duality theory as well as some nonconvex duality
schemes as that of Ekeland or Toland [6, 12, 13] are based on the notion of convex conjugate
function. Given a locally convex topological vector real space X, with dual X*, and a function
f:X = RU{+oo} such that f # +oo, the convex conjugate of fis f*: X* — RU {+eo}, given
by

f*(x*):sup{ (%) — f(x) } (x* € X"). (1.1)

xeX

Here (-, ) denotes the duality pairing between X and X*. This notion was introduced by Fenchel
[7] for the finite dimensional case and further developed mainly by Rockafellar [11]. Some
other nonconvex duality theories but based on an extension due to Moreau [10] (where the
usual duality pairing is substituted by a more general coupling function), of the above notion of
conjugacy, can be found in [3, 5], and with respect to the continuous real-valued functions in [8,
9] and the references therein. We quote [4, 10] for more recent results in this direction. However,
we attempt to develop a conjugacy notion based on the usual duality pairing. The purpose of
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this paper is to contribute to the development of the conjugation theory. More precisely, we
define the conjugate of a set-valued map F : RN = R and derive its main properties useful in
optimization theory. This notion of conjugacy is related to the Legendre transform more than to
the conjugate of single-valued maps. Such a notion is introduced in such a way that (F*)* = F
for some instances.

The paper is organized as follows. Section 2 provides the basic definitions related to set-
valued mappings. In Section 3, the proposal of (convex) conjugate for set-valued mappings of
the real-line is introduced, along with its main properties. Also several instances satisfying the
desired property are exhibited. Section 4 discusses the important class F(x) = [f(x),4o[.

2. BASIC DEFINITIONS AND PRELIMINARIES

We recall some basic definitions useful in set-valued analysis; see [1, 2] for general refer-
ences. Given any two sets X, Y, a set-valued map F from X to Y, denoted by FF: X =2 Y, 1s a
map that associates to any x € X a subset F'(x) of Y. The subsets F(x) are called the images or
the values of F. As usual in convex analysis, we use the following notations:

DomFi{xEX: F(x)yé(b},

is the domain of F. If Dom F = X, we say that map F is strict. It is said to be proper if
Dom F # 0. Sometimes, given a set-valued map F : C — Y, we extend it to the whole set X by
setting Fr(x) = F(x) if x € C and Fe(x) = 0 if x € C. The set

GrFi{(x,y)EXxY: yEF(x)}

is called the graph of F and it characterizes the set-valued map F'. In fact, let .# be a nonempty
set of X x Y. Then it defines a set-valued map as follows:

F(x):{yEY:(x,y)ng}.

Here Gr F = .%. The range Z(F) is defined by Z(F) = U,cx F(x). The inverse F~! of a
set-valued map F from X to Y is the set-valued map from Z(F) to X defined by

F_l(y)i{xeX:yEF(x)}:{XGX:(x,y)EGrF}.

In the remaining of this section X,Y are normed spaces. We say that the subset of the dual
X* of X defined by

K’i{x*EX*:@c*,x)gOVxEK}

is the (negative) polar cone of K C X. By K’ we mean the set of accumulation points of K.

3. THE CONJUGATE OF A SET-VALUED MAP

Given a convex differentiable function f : R¥ — R such that the supremum on the right hand
side of (1.1) is attained at X, we obtain the classical formula of the Legendre transform:

f1O0) =88 = (%), X = SR (3.1)
Thus ¥ is a critical point to the map x — (x*,x) — f(x). This motivates the following definition.

Definition 3.1. Let F : RV = R be a proper set-valued map.
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(i) The convex conjugate of the map F is the set-valued map F* : RV = R, possibly with
empty values, defined by

F(p%zwyké“ﬂ{<pw>—y},

where

Sr(p) = { (x,y) €GrF: Vx, —x,x, #x, 3y, € F(x,),yn — y such that

hmwﬂn“_”_h+y§o} 3.2)

n—s+oo ||xn _x”
We set Ug = 0.

(ii) The concave conjugate of the map F is the set-valued map F, : RV = R, possibly with
empty values, defined by

Ep= U {o-y}
(xy)eSt(p)

where

SE(p) = { (x,y) €GrF: ¥ x, = x,x, #x, 3y, € F(x,),yn — y such that

nmmﬁn“_@_h+yzo}
n—-oo [l — x|

(3.3)
Before going on, some remarks are in order.

Remark 3.2. If x € Dom F \ (Dom F)’, then (x,y) € St (p) NSk (p) for all y € F(x) and all
p € RN, Thus (p,x) —y € F*(p) N F.(p) for all y € F(x). Hence

(Dom F)' =0 = S (p) = S3(p) =Gr F.

The importance of S} lies in the following proposition. We recall that K’ denotes the set of
accumulations points of K.

Proposition 3.3. Let C C RN be a nonempty convex set with C' #0 and f : C — R.

(a) If f is a continuously differentiable real single-valued map in an open neighborhood of
C, then

SHp) = { (%, f(x)): x€C, (VF(x)—p, X —x) >0¥x eC }; (3.4)

sl (p) = { (%, f(x)): x€C, (VF(x)—p,X —x) <OVX eC }
Hence, if C is open, then S(p) = si(p) = {(x,f(x)) :xeC, Vf(x)=p }
(b) If f is a convex real single-valued map in C, then S;(p) = {(x,f(x)) cxeC, pe

af(x) } Here, we assumed the function f is extended to the whole space RY by taking

f(x) =+ ifx&C.

Similar results also hold for Sic .
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(a) Let x € C such that, V x,, — x, x,, # x, x, € C (which implies f(x,) — f(x)):

lim sup <p7xn _x> _f(xn) +f(x)
n—-+oo (B

<0. (3.5)

Then, given any X’ # x in C, we consider in particular, x, := x +1, (x’ —x) fort, L 0 as
n — +oo. Substituting in (3.5), it reduces
1 ta(x —x)) —
i {{p -y~ LB =D
||x" — x|| n—eo t,

This implies (Vf(x) — p,x' —x) > 0, V x’ € C, proving that x is in the set of the right
hand side of (3.4). Conversely, if x € C is such that (Vf(x) —p,x’ —x) >0V x €C,
then, for every sequence x, — x, x, € C, we

(PyXn —x) — f () + f(x) < (Vf(x), %0 —x) _f(xn)+f(x)'

[ — x| N [ — x|

Consequently,
lim sup (Pyxn —x) — fxn) + f(x)
n—s—+oo Hxn - XH
Thus (x, f(x)) € S3(p), which completes the proof of Part (a) of the proposition.
Let x € C such that (3.5) is satisfied. Then, given any x’ # x in C, by taking x, =
x+1,(x' —x) fort, | 0 as n — 40 in (3.5), it implies, by convexity
(o =3) | SO =) o (=) = )+

1" =] I =xl T e [ — x|

<0.

<0.

Thus, p € d f(x). The remaining inclusion is trivially obtained.

Remark 3.4. (i) Ttis easily seen that

(i)

(iii)

int (GrF) C Sk(p)nSE(p).

In fact, for every (x,y) in int (Gr F), there exists a neighborhood U of (x,y) such that
U C GrF. Then, for every x, € Dom F, x, — x, x, # x, we set y, = y+ (p,x, — X).
Thus, y, — y and therefore (x,,y,) € U for all n € N sufficiently large. This implies
Y € F(x,) and
<p7xn _x> —YntYy
|1 — ]|

0,

proving the desired assertion.
Given (x,y) € Gr F with F, taking convex and closed values, the sets

Di(xy)={ peR": (v)) €Si(p) |, DL xy) = { peRY: (xy) €SI ()],

are convex and closed. Actually the first set can be seen as the subdifferential of F at
(x,y) € Gr F, and the second as the superdifferential.

Let C C R" be a nonempty set and f : C — R be any function, and consider the set-
valued map F : RY = R, F(x) = [f(x),+oo if x € C and F(x) = 0 if x ¢ C. Then, for
every p, (x,y) € Si(p) implies (x,y+A) € S.(p) for all A > 0. Set-valued maps of this
kind will be studied in more detail in Section 4.
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In what follows dc(x) stands for the distance from x to C, i.e.,
de(x) =inf{ [x—y[|: yeC},

where || - || denotes the Euclidean norm.

Definition 3.5. Let C be a nonempty subset of RY, x € C.

(i) The subset
h
Te(x) = { v Timinf CEEM) }

h—0t
is called the contingent cone to C at x.
(ii) The subset

. . dc(x+hv)
broy - lim <€ _
TC(X)_{V' h1—1>0+ h 0}

is called the intermediate or adjacent cone to C at x.

For the main properties of these cones we refer to Chapter IV in the book [2]. We simply
recall the following characterization, which is easily obtained from the definition.

Proposition 3.6. Let C be a nonempty set in RN. Then,
(a) v € Te(x) ifand only if 31, [0, Iv, > vandVn €N, x+t,v, € C.
(b) ve ch(x) ifand only ifVt, 10, 3v, - vandVneN, x+t,v, € C.

In order to establish some relationships between S},Sf and sets involving contingent or ad-
jacent cones, we introduce some notations:

% (p) = { (x,y) EGrF: Vx, = x,x,#x, 3yn €F(x4),yn —y suchthatnglfw (p,an;x)_;ﬁ/n—Fy =0 };
n

(3.6)
Sr(p) = { (x,y) €GrF: Jx, — x,x, #x, Ay, € F(x,),y, — y such that

L \PeXn =) —yn Y };
notee b, — x|

Gr(p) = { (x,) €Gr F : Y u € Thom, p(¥), (1, (po10)) € Ty p(x3) |
Gr(p) = {(x,y) EGrF: Y ue Toomr(x), (u,(p,u)) € Tor (x,) }

Proposition 3.7. Let F : RN = R be a proper set-valued mapping. Then

(a) S(p) € Gp(p)NGF(p);
()

Se(p) = {(x.y) € Gr F : 3u € Toom r (x), lull = 1, (1, (p,10)) € Torapn r(x.3) ) B.7)

Proof. (a): Let (x,y) be in the set given by (3.6) u € T]gom #(x). By the characterization in
terms of sequences of the intermediate or adjacent cone, we have V 1, | 0, 3 u,, — u such that
X+ tyu, € Dom F for all n € N. Set x,, = x + t,u,, which converges to x, with x, 7 x if u # 0.
Thus, there exists y, € F(x,) with y, — y such that

lim <p7xn_x> —Yn +y _

n—eo |x, — x|

0.
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We set v, = i(yn —y) and obtain (x,y) +1,(un,v,) € Gr F. We claim that v, — (p,u). In fact,

Yn— +y
<p7u>_vn = <p7u>_ ”t <P, >+HunHH . ||
n I’l
= (p,u)+|u |{(p,xn— >_)’n+y_ (p,xn—x>}
- bl n
22 — x| 22 — ]|
Xn—X) —Yn+
= (p g DI

|1 — x|

Hence, v, — (p,u) as desired. This proves that (u, (p,u)) € Téraph #(x,) and 50 (x,y) € G (p).
Similarly, one shows that (x,y) € Gr(p).

(b) Let us prove the inclusion “D>”. Let (x,y) be in the set of the right hand side of (3.7). Then,
because of the characterization in terms of sequences of contingent cones, 3¢, | 0, 3 u, — u,
3 v, — (p,u) such that y+t,v, € F(x+ t,u,) for some u € Tpom r(x),u # 0. Setting x, =
X+ tylty, yn =y +1t,v,, we obtain that y, € F(x,) and

li (DyXn —X) —Yyn+y ET tn{DsUn) —tavn
im = lim ——+——
n—eo [0 — ]| note ty|[u|

=0.

Therefore, (x,y) € Sp(p). It remains to prove the inclusion “C”. Let (x,y) be in Gg(p). Then
3 x, = X, Xy # x, Iy, — y with y, € F(x,) such that

i <p7xn_x>_yn+y
1m
n—-too [E

=0.

It is our purpose to show that (x,y) is in the set in (3.7), that is, we show that there exists
u € Tpom r(x), u 7# O such that (u, (p,u)) € Tgraph £ (X,y). The later will be proved through its
characterization in terms of sequences. We set t, = |x, — x|, u, = %(xn —x)and v, = i(yn —y).
— u, ||lu|]| = 1. In addition, V¥ n € N,
Xp = X+ thu, € Dom F. We claim that v, — (p,u). In fact, this follows in a similar way to that
of Part (a). O

Some of the basic properties of the above conjugacy notion are listed in the following propo-
sition.
Proposition 3.8. Let F,G : RY = R be two proper set-valued maps. Then
(a) If F C G, in the sense that F(x) C G(x) ¥ x, then F* C G*;
(b) (F+c)*(p) = F*(p) —c, whenever c € R;
(¢) (F+(x0,-))*(p) = F*(p—x0), ¥xo € RY;
(d) (AF)*(p) = AF*(%) whenever A > 0.
Similar results also hold for F..

Proposition 3.9. Let C C Dom F C RN be a nonempty open set. If F(x) = R whenever x € C,
then F.(p) = F*(p) = R for every p € RV, Hence, F** = F,, = (F.)* = (F*), =R in RV,
Proof. Forafixed p € RV, given any z € R, let us take any x € C and any sequence x,, converging

to x. Since C is open, we can assume that x,, € C and x,, # x for all n € N. We write z = (p,x) —y
for some y € R. By setting y, = (p,x,) —z+ ||x, — x||*, we have

(pXn—X)—ynty _
[}, — x]|

= loen =[]
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Taking the limit as n — oo, the latter proves that F,(p) = F*(p) = R for all p € RV. O
The proof of next proposition is straightforward.

Proposition 3.10. Let C C RY and K C R be nonempty sets with C' # 0. Let us consider the
set-valued map F(x) =K ifx € Cand F (x) =0 if x ¢ C. Then F*(0) = —K.

What follows is a consequence of Remark 3.2.

Proposition 3.11. Let F : RN — R be a set-valued map. If (Dom F)' = 0 and F (x)' = 0 for all
x € Dom F, then

F.(p)=F'(p)= U {<p,X> —y}-

(x,y)€ Graph F

Taking into account Proposition 3.3, we obtain the following.

Proposition 3.12. Let C C RY be a nonempty convex set with C' # 0. Let f;:C - R, i €1,
be real single-valued maps such that, for every x € C, every x, — x, x, € C, every iy, € I, the

following holds
fi,(xn) = fi(x) asn =00 =3 ng € N,J iy €I :i, =iy Vn > ng and f,(x) = fi(x). Let us
consider the set-valued map

_ Ui} if xeC
P = { " if x¢C.

(a) If each f;, i € I, is continuously differentiable in a neighborhood of C, then

F(r)=UU{ 9~ £@: (VA@ -pX - z0vdec) (8

ielxeC

F(p)=UJU { (0.9~ 0 - (V@ - px —5) <OvX eC |
iclxeC
Hence, if C is open, then
() =F*(p) =UU{ (.8 —fi®): p=VA(® .
iclxeC

(b) If each f;, i € 1, is convex in C, then

Fp)=UU{ 08 -0 pedfi }. (3.9)
i€lxeC
Remark 3.13. The previous proposition gives the possibility, in case F (x) = { f(x)}, that f*(p)
(in the usual sense) being in R, could not be in F*(p). In fact, consider f(x) =x+e€, p=1,
which satisfies f*(1) = supp{—e*} = 0. However, F*(1) = 0 as one can directly check it.
This fact says, in some sense, that the notion of conjugacy recently introduced is related to the
Legendre transform more than to the conjugate of single-valued maps.

In the following examples, we prefer to compute the conjugate of set-valued maps in a direct
way instead of obtaining them as the applications of previous results.



8 F. FLORES-BAZAN, F. FLORES-BAZAN

Example 3.14. Let us consider, for a given xp € RV, the set-valued map F : RN = R, defined
by F(x) = {(x0,x)}. Then,

F.(p)=F'(p) = {{8} i; I’;;ig

Thus, by Proposition 3.11, we obtain (F*), = (F,)* = F,x = F** = F in R". In fact, in case
p = xp, we simply take x = 0 in the definition of F*(xo) or Fi(xp) and show that (0,0) is
in Sk (x0) NSE (xp). If p # xp, we proceed as follows. Assume that z € R can be written as
z={(p,x) — (xp,x) for some x € RV, Then, by taking x,, = x +t,u with t,, | 0 and suitable u # 0,
the quotient in (3.2) reduces (p — xo,u)/||u||. This is positive (negative) if we choose u = p — xp
(u = —p+xp). Therefore, F*(p) = Fi.(p) = 0 if p # xo.

Example 3.15. Let F : RY = R be the set-valued map defined by F(x) = {||x||}. Here || - ||
stands for the euclidean norm in RV, Then,

sy J A0 if lpl <1 _ L A0} if el =1
R AN RS A
F**(x) =F (x),x €RY; F,. (0) = (F)*(0) = (F*)+(0) = {0} and Fo..(x) = (F.)* (x) = (F*)«(x) =
0 if x # 0.

(a): The computation of F* results from Proposition 3.12. We now prove that F**(x) = F(x)
for all x € RV, To that end, we can use part (a) of Proposition 3.3. However, we will prove that
directly. For a fixed x € RV, we start by proving that any z < ||x|| is not in F**(x) for x # 0. If
z= (x,p) for || p|| < 1, then, we take p, = p +1t,x with #, | O in the definition of S}.(x). Thus

(x, pn) = (x,p) _ tallx]

ln— Pl ]|

proving that z & F**(x) for z = (x, p) < ||x|| with ||p|| < 1. If, on the contrary, z = (x, p) < ||x||

with ||p|| = 1, we choose p such that ||x|| = (x, p) with ||p|| = 1, and we take p, = p+1,(p—p)
with 7, | 0. Notice that p # p and ||p,|| < 1. Moreover

= [l >0,

&pn—p) _ 6P—P)

lpn=pl 7= Pl
This proves that z ¢ F**(x) for z = (x,p) < ||x|| with ||p|| = 1 and therefore, the proof that any
z < ||x|| is not in F**(x) if x # 0 is concluded. That ||x|| € F**(x), follows directly by computing
the quotient involved in (3.2). This completes the proof that F** = F.

(b): Let us compute F,. Let us fix any z in F,(p). Then, there exists x € RV such that
z=(p,x) — ||x||, and (x, ||x||) is in ST (p). However, if z < 0 (which implies x # 0), then, by
choosing x, = x +t,x = (1 +1,)x with ¢, | 0, the quotient appearing in the definition of S (p)
reduces ((p,x) — ||x||)/||x||. Hence, z & F.(p) for all z < 0 and for all p € R". In a similar way,
one can prove, by taking x, = x — t,x = (1 —t,)x in the definition St (p), that z & F.(p) for all
z > 0 for all p # 0. On the other hand, it is not difficult to show that 0 & F.(p) if ||p| > 1.
Therefore, F,.(p) =0 if | p|| > 1. That F,.(p) =0 if | p|| < 1 follows directly from the definition.
It only remains to deal with the case ||p|| = 1. If this is the case, we recall the function x — ||x||
is differentiable at every x # 0 with derivative x/||x||. Then, we simply take x = p and prove that
(x,|1x]|) € ST (p),i.e. 0= (p,x) — ||x|| € F.(p) if || p|| = 1. The proof of the remaining assertions
are left as simple exercises.
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In what follows, we present instances where F' = F** in the entire Dom F, and another, they
coincide in Dom F**.

Example 3.16. Let us consider F(x) = {%x3}, x € R. Then by Part (a) of Proposition 3.12, we
have

gy = JAEIPPY A p20;
Applying again the same proposition, we obtain F**(x) = {%x3} = F(x), for all x € R, and
Example 3.17. Let us consider F(x) = {£v'1 —x?}, ||x|| < 1; F(x) = 0. Then by Part (a) of
Proposition 3.12, we have

F*(p)={=V1+p*}l,peR.

Applying again the same proposition, we obtain F**(x) = F(x), for all x € R.
Example 3.18. Let us consider the set-valued map F : R = R defined by

[ {EVa) if x>0
Fi) = { 0 if x<O.

Then, it is not difficult to show that
{0} if p=0.
Thus, we obtain

Fo () = {{j:a)/)_c} if x>0;

if x<O0.
Notice that Dom F** C Dom F and F**(x) = F(x) for all x € Dom F**.

4. THE CASE OF F(x) = [f(x),+oo]

In this section, we deal with a special set-valued map, which is very important in the study of
minimization problems. The graph of this special map coincides with the epigraph of a given
function. More precisely, we study the case in which F(x) = [f(x),+oe[ for any given function
f. We start by computing F* for F defined by [||x]|, +oo|.

Example 4.1. Let us consider the set-valued map F (x) = [||x||, +oo[, x € RY. We will prove

| —o0,0] if [|p|| < I; J =0, 0[ if |[Ip] <1;

U R R

Consequently, F** = F,, = (F*), = (F,)* =R in RV,
(a): Let us compute F*. Clearly F*(p) C | —0,0] for all ||p|| < 1. Since every z € F*(p)
can be written as z = (p,x) —y for some y > ||x||, then z < (||p|| — 1)]|x|| < 0. To prove the

reverse inclusion, we write any z < 0 as z = (p,0) —y and show that (0,—z) € Sy (p). This
follows by taking, given any x, — 0, y, = y+ ||x,|| > ||xn]| in (3.2). In case ||p|| > 1, we
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also show that (0,—z) € Sj.(p) for all z <0, that is, | —0,0] C F*(p). To that purpose, we
take y, = —z+ ||xu||||p|| > [|xx|| given any x, — 0. Let us deal with z > 0. We write z =
Allp||> — Al p|| for some A >0 and set x = Ap,y = A| p| = ||x||, implying z = (p,x) —y. Given
any sequence x, — x, we take y, = y+ ||x, — x||||pl| > ||x|| + ||xn — x|| > [|xx]| in (3.2) and check
that (x,y) € S;(p), proving that z € F*(p). Hence |0, 4co[ C F*(p) if ||p|| > 1. This completes
the proof that F*(p) = R if ||p|| > 1.

(b) The computation of F; is obvious.

For any given proper function f : RY — RU {+oo}, the following notations will be used in
the sequel:
fpy= inf {(px)=f@) ) )= swp { (p2)—f(x) }. (.0
xedomf xedomf
Here, domf = { x € RV : f(x) < 4o0 }. We set C = domf, m = —f*(0) = infc f(x), M =
—f+(0) = sup¢ f(x). Assuming these numbers are finite, a simple estimate for the conjugate
set-valued map F* of F(x) = [f(x),+oo[, is obtained from Proposition 3.8:

[—f+(0),+eo[ C F(x) C [—f*(0),40o[, xeC. (4.2)

Namely,
M*(p) CF*(p) Cm*(p), p € R, (4.3)
where M* and m* are the conjugate of the set-valued maps M(x) = [—f.(0),+oo[, m(x) =

[—f*(0),4oo[ if x € C and M(x) = m(x) = 0 if x ¢ C. Specific estimates for F* can be de-
duced if some additional assumptions on C are imposed. For instance, if C is a subspace of RY.
Others instances are described in the next theorems.

Theorem 4.2. Let C C RN be a non-empty set and f : C — R be any function. Let us consider
the set-valued map F : RN — R defined by F (x) = [f(x), 40|, if x € C, and F (x) = 0 elsewhere.
Then, for every p € RN:

| =0, fu(p)] C Fu(p)NF*(p) C Fu(p)UF*(p) C]—-oo, f*(p)]- (4.4)

Proof. The inclusion F,(p) UF*(p) C ] —eo, f*(p)] is trivially verified since any z in F.(p) U
F*(p) can be written as z = (p,x) —y for some y > f(x), x € C, and therefore z < (p,x) —
f(x) < f*(p). Let us prove the the first inclusion of (4.4). Such an inclusion trivially holds if
f+(p) = —eo. Otherwise, we proceed as follows. Given any z < fi(p) < +oo, we fix x € C and
write z = (p,x) —y < fi(p) < (p,x) — f(x). This implies y > f(x). Let x,, be any sequence in C
converging to x, x, # x, and we set y, :=y+ (p,x, —x). Then y, = (p,x,) — fi(p) + (fu(p) —
(p,x)+y) = f(xa). Thus

<paxn _x> —YntYy
[0 — x|

=0, ie.z=(p,x)—y € F(p)NF*(p).
This proves the first inclusion of (4.4) and the proof of the theorem is complete. ([l

Remark 4.3. It may happen that the inclusions in (4.4) can be strict. In fact, take f(x) = &*
and F (x) = [e*, +oo[, x € R. Then F*(0) = | — 0,0 while f*(0) =0, f.(0) = —eo. On the other
hand, by taking f(x) =x+¢*, F(x) = [f(x),+oo[, x € R, we obtain f*(1) = 0 while 0 & F*(1)
as one can easily check it.



CONJUGACY FOR NONCONVEX SET-VALUED MAPPINGS AND RELATED PROPERTIES 11

Next theorem indicates that, under regularity assumptions on f, the inclusions in (4.4) can be
refined.

Theorem 4.4. Let C be a nonempty subset of RN and let f : C — R be a continuous real single-
valued map. Let us define the set-valued map F : RN — R by F(x) = [f(x),+oo[ if x € C and
F(x) = 0 elsewhere. Then, for all p € RV :

| —eo, f*(p)[ C Fu(p)NF*(p) C Fu(p)UF*(p) C|—-oo,f*(p)]. (4.5)

In addition, F*(p) = | — oo, f*(p)], for every p such that the supremum involved in the definition
of f*(p) is attained (this holds everywhere, for instance, if f satisfies a superlinear growth
condition and C is unbounded) and F*(p) = F.(p) = | — oo, f*(p)[ otherwise.

Proof. The third inclusion in (4.5) proved in the previous theorem. To prove the first inclusion,
we proceed as follows. If z < f*(p), then, by the definiton of f*(p), we obtain x € C such that
z < (p,x) — f(x). We write z = (p,x) —y, which implies y > f(x). Given any sequence x, in C
converging to x, we set y, = (p,x,) — z and we can assume, because of the continuity of f, that
(p,xn) — f(x) >z foralln € N. Thus y, > f(x,), y» — y and

(pXn—x) —ynty _

0.
[l — x|

This proves that z € F,(p) N F*(p). Let us prove the second assertion of the theorem. In case
the supremum involved in the definition of f*(p) is attained, we take x € C such that f*(p) =
(p,x) = f(x). Thus, if z= f*(p) = (p,x) — f(x), then (x, f(x)) € Sp(p). e, 2= f*(p) € F*(p).
In fact, given any sequence x, in C converging to x, we have f(x,) — f(x) and, because of the
choice of x,

(P20 —x) — () + f(x)

[l — x|

which proves the second assertion in case the supremum involved in the definition of f*(p)
is attained. In case that this supremum is not attained (being possibly +o0), it is clear that
*(p) € F«(p) UF*(p), proving the last part of the theorem. O

<0

— Y

By Part (a) of Proposition 3.3, we have immediately the following corollary.

Corollary 4.5. Let C be a nonempty open convex subset of RY and let f be a real single-valued
map, continuously differentiable in C. Consider the set-valued map F : RN — R defined by
F(x) = [f(x),+eo[ if x € C and F(x) = 0 if x ¢ C. Then F.(p) = F*(p) = | — oo, f*(p)], for
every p such that the supremum involved in the definition of f*(p) is attained and F.(p) =
F*(p) =] —oo, f*(p)[ otherwise.

Proof. By the preceding theorem, we only consider the case when f*(p) is attained and we
show that f*(p) € F.(p) N F*(p). In fact, take x € C such that f*(p) = (p,x) — f(x). Since
p = Vf(x), for every x, — x,

(Vf (), %0 —2) — () + f (%)

lim =0.
n—yoo [ — x]|
This implies that (x, f(x)) € Sk (p) NSE (p). Thus £*(p) € F.(p) NF*(p). O

Example 4.6. Take the function f(x) = ¢, x € R which satisfies f*(0) =0, and consider F (x) =
[€*, +-oo[. The previous result gives F*(0) = F.(0) = | —0,0].
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Conclusions A first step was given to define the conjugate of nonconvex set-valued mappings of
the real-line. It was with the purpose that its biconjugate coincides with the mapping itself. The
case in which the mappings are defined in infinite dimensional spaces with values in another
vector normed space will be analyzed in a forthcoming paper.
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