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Sard theorems for Lipschitz functions
and applications in Optimization.

L. BARBET, M. DAMBRINE, A. DANIILIDIS, L. RIFFORD

Abstract We establish a “preparatory Sard theorem” for smooth functions with a partial affine
structure. By means of this result, we improve a previous result of Rifford [14, 16] concerning the
generalized (Clarke) critical values of Lipschitz functions defined as minima of smooth functions.
We also establish a nonsmooth Sard theorem for the class of Lipschitz functions from R to RP
that can be expressed as finite selections of C* functions (more generally, continuous selections
over a compact countable set). This recovers readily the classical Sard theorem and extends a
previous result of Barbet-Daniilidis-Dambrine [1] to the case p > 1. Applications in semi-infinite
and Pareto optimization are given.

Key words Sard theorem, Lipschitz function, Clarke generalized Jacobian, semi-infinite opti-
mization.
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1 Introduction

The classical Sard theorem asserts that the critical values of a C* smooth function f : R — RP
are contained in a subset of null measure of RP, provided k£ > max{1,d — p + 1}, see [18]. The
case p = 1, known as the Morse-Sard theorem, had been previously established in [12]. The Sard
theorem can be readily extended to C*-functions f : M — N where M, N are C*-manifolds
of dimensions d and p respectively (see [9, Theorem 1.3] e.g.). Notice that if d < p then every



point is critical and f(M) has null measure in N. The above results are essentially sharp. (We
refer to [13] and [2] for refinements and precise sharp statements.) Known counterexamples
show that the degree of regularity cannot be lowered, unless an extra structural assumption is
made over the function: see [11] for C semialgebraic functions from R? to RP.

In this work we focus on the case of (locally) Lipschitz continuous functions f : R? — RP.
The notion of criticality is now defined by means of the generalized (Clarke) Jacobian (see
definition in Section 2.1). If f is Lipschitz, the notation Critf (respectively, f(Critf)) will refer
to the set of Clarke critical points (respectively, values) of f. Let us notice that if d < p,
then f(R?) is a null set in R? and the conclusion of the Sard theorem holds trivially. For this
reason, unless overwise specified, we assume d > p. However, endeavoring to generalize the Sard
theorem for (nonsmooth) Lipschitz functions is a huge challenge even in the simplest nontrivial
case d = p. Indeed, approximating the given Lipschitz function by functions of class C outside
a set of small measure (see [8, 3.1.15]), we deduce that the image of the set of the classical
critical points (that is, points where the derivative of f exists and is not surjective) has measure
zero. Nonetheless, this does not yield any control on the set of Clarke critical values: it can be
shown that every point of a generic (with respect to the uniform topology) Lipschitz function
f : R — R is Clarke critical (see [4] for the more general case of functions defined in RY).
This wipes out any possible nonsmooth Sard-type result in full generality, indicating instead
that extra assumptions are required. Should this be a structural assumption in the spirit of
Grothendieck (subanalyticity, tameness of the graph of the Lipschitz function), a strong version
of Morse-Sard theorem can then be established (local finiteness of the Clarke critical values),
see [3]. Without such structural assumptions, a couple of ad-hoc nonsmooth Morse-Sard results
can still be found in the literature for particular Lipschitz functions: the distance function to a
Riemanian submanifold [14] and the viscosity solutions of Hamiltonians of certain type [16].

In this work, we improve the aforementioned results of Rifford, by establishing the following
nonsmooth Morse—Sard theorem, which has interesting applications in Riemannian [14] and
sub-Riemannian geometry [15] and more generally in the Hamilton-Jacobi theory [16].

Theorem 1 (Morse-Sard for min-type functions). Let N be a compact manifold of class C*
and of dimension {. Let ¢ : R" x N’ — R be a smooth function of class C*. If k > n+£(n+ 1),
then the set of Clarke critical values of the Lipschitz continuous function

FiR" SR
{ f(2) == mingen {0(2,9)}, for all z € R™.

has measure zero.

A second contribution of this work is to provide a nonsmooth generalization of the Sard
theorem for Lipschitz functions f : R® — RP that are selections over a finite family of C*
smooth functions, where k > d—p+ 1. (This is of course the minimal regularity that one should
require, it corresponds to the regularity for the classical Sard theorem to hold.) This result
recovers remarkably the classical Sard theorem (consider the trivial selection over a singleton).
Our forthcoming theorem will be stated in an even more general form, considering selections
over a (possibly infinite) countable family. In particular it extends the recent result of Barbet,
Daniilidis, Dambrine [1, Theorem 5|, from the real-valued case p = 1 (Morse theorem) to the
vector valued case p > 1 (Sard theorem).



Theorem 2 (Sard for Lipschitz selections). Let T' # () be a compact countable set. Assume that
- F:R4x T — RP is a continuous function with d > p ;

— x> F(x,t) is of class CF with k > d —p+ 1, for allt € T, and

~ the function Dy F : R* x T — RP? is continuous.

If f : R — RP is continuous and

f(z) € {F(z,t):t €T}, for all z € RY,
then f is locally Lipschitz and f(Critf) is null in RP.

(If T is finite, the assumptions of continuity of F' and D, F become superfluous.)

Both Theorem 1 (Morse-Sard for min-type functions) and Theorem 2 (Sard for Lipschitz
selections) are obtained as corollaries ~though not straightforward— of the forthcoming (main)
result that we call “Preparatory Sard theorem”. Some notation is needed in order to state this
latter result: inn A™ stands for the algebraic interior of the simplex A™ of R™*1 M denotes a
C* smooth manifold and

T\ z):=> X¢'(z), (N z)€ imA™ x M
=0

where ¢* : M — RP are C* smooth functions. We denote by Crit¥ the set of critical points of
U, that is, the set of points (A, z) for which the derivative DW(\, z) is not surjective:

(A, z) € Crit¥ = rank (D¥ (A, z)) < p.
We also define the set Crit¥ of strongly critical points, as follows:

i(z) = ¢°(x ? ce,m
o) e G e {“) o), redl e m) (1)
rank (37", \iDé'(z)) < p.

In the above definitions by rank of a linear operator we mean the dimension of its image. It
follows easily that Crit¥ C CritW¥ and that equality holds if either p = 1 or m = 0. We are now
ready to state our main result.

Theorem 3 (“Preparatory Sard theorem”). Let M be a paracompact C* manifold of dimen-
sion d with k > 1. Given m + 1 functions ¢°, ¢, ... ¢"™ : M — RP of class C* we set:
U :innA™ x M — RP
. , (1.2)
U z) =D "0 Mot ().
for all X = (A\°,...,A\™) € inn A™ and € M. Then the following properties hold:
(I) If k >d—p+1, then \IJ(C/JrR\IJ) is null in RP.

(II) If k> min{d+1,m+d — p+ 1}, then ¥(Crit¥) is null in RP.



The above statement has two parts: the first one concerns the strongly critical values, a
more restrictive notion, which turns out to be exactly what is required in the sequel, in order to
establish the aforementioned nonsmooth results (c.f. Theorem 1 and Theorem 2). Once we will
have established Theorem 3 (I), its second part is obtained almost for granted, since essentially
the same pattern of proof applies. This second part, although not needed for our purposes, has
an independent interest and is stated for completeness. The main instrument of the proof is
an adaptation of the quantitative method of Yomdin [19] (see also [6]) aiming at exploiting the
affine part of U (namely, the variables A, ..., A,) in order to obtain a better regularity than the
one stemming from a blind application of the classical result. We recall that this latter bound
would be k > (m+d) —p+ 1.

As already mentioned, Theorem 2 (Sard for Lipschitz selections) is an extension of [1, The-
orem 5] (Morse for Lipschitz selections), albeit not a straightforward one: the proof of [1,
Theorem 5] relies upon geometrical arguments, leading nonsmooth criticality to a tractable
smooth criticality of some smooth functions in naturally arising manifolds, and applying the
classical Morse-Sard theorem to them. This approach is however much compromised by the
real-valued case and does not seem to admit any obvious extension if p > 1. In contrast to that,
the proof of Theorem 2, even specificated to the case p = 1, is considerably different in spirit.
It passes through the highly technical-analytical approach of Theorem 3 (“Preparatory Sard
theorem”), which is an improved version of Sard theorem. Still a common ground is tractable:
both approaches eventually recover the classical Morse-Sard (respectively, Sard) theorem.

The manuscript is organized as follows: Notation and some basic definitions are recalled
in Section 2, where several useful lemmas (required for the “Preparatory Sard theorem”) are
established. The proofs of the main results are given in Section 3, while in Section 4 we present
applications of Theorem 2 to semi-infinite and vector optimization.

2 Preliminaries

2.1 Notation

In this work we shall consider the following abbreviations:

— We denote by |J| the cardinality of any finite set J.

- N,, ={1,...,m}, for any integer m > 0, and

—A™ = {X= X0, M, Am) €ER™TLIN >0: 3" N\ =1} for the m-dimensional simplex
A™ in R™+,

Further, we denote by rank (A) the rank of a matrix A and by co (C) the convex envelope
of any subset C' of R%. Then x € co(C) if and only if there exists m > 0, A € A™ and
{zo,z1,...,2m} C C such that © = >_7" ) \jz;. Let us recall that, thanks to the Caratheodory
theorem, if € co (C) then we can always obtain a representation involving at most d+ 1 points.
We also denote by inn A" the algebraic interior of A™. In words, A € inn A™ if and only if
A€ A™and \; #0 for all ¢ € {0,...,m}. We finally denote by £(A) the Lebesgue measure of

any measurable subset A of RP.

A function f : R? — RP is called Lipschitz continuous if there exists K > 0 such that for
all z,y € R? we have ||f(x) — f(y)|| < K||z — y||. If this property holds locally (with possibly
different constants) at a neighborhood of every point of the domain of f, then f is called locally



Lipschitz. By the Rademacher theorem, every (locally) Lipschitz continuous function f is almost
everywhere differentiable. In particular the set Dy of points where the derivative of f exists is
a dense subset of R,

The Clarke (generalized) Jacobian JC f(z) of f at a point 2 € R? (at which f might or might
not be differentiable) is defined as the convex hull of the set J f(z) made up of all accumulation
points of sequences {D f(xy)}n where {x,}, C Df and {x,} — x, see [5, Chapter 2.6]. Notice
that fixing the bases in R? and RP the sets JL f(z), J¢ f(x) are naturally identified as subsets of
pxd matrices. Should the set JC f(x) contain an element (matrix) of rank strictly less than p, the
point z will be called (Clarke) critical for the Lipschitz function f. In case f is continuously
differentiable, it holds JC f(z) = JLf(z) = {Df(z)} and Clarke criticality collapses to the
standard notion of criticality (that is, the derivative fails to be surjective).

We call y € RP a (Clarke) critical value for a locally Lipschitz function f, if f~1(y) contains
a Clarke critical point. We denote by Critf (subset of R?) the set of Clarke critical points,
and by f(Critf) (subset of RP) the set of Clarke critical values. Notice that in case p = 1 the
Clarke Jacobian is identified to the Clarke subdifferential 9% f(z) and criticality simply means
0€ 9% f(x).

A locally Lipschitz function f : R* — R is called Clarke regular, if for every & € R? and every
direction v € RN\ {0} the directional derivative f’(z,u) and the Clarke generalized derivative
f°(x,u) are equal, see [5, Definition 2.3.4]. In words:
fly+tu) — f(z)

f(xz,u) := lim = limsup = f°(z,u).
() = i LR tmsp JOE (@)

It follows that the Clarke subdifferential 9 f(z) (i.e. the convex hull of the set of all accumu-
lation points of sequences {D f(xy)}n where {z,}, C Dy and {z,} — x) is equal to the Fréchet
subdifferential 0f(x), defined as follows:

e [ Fw) — f(@) ~ ()
ofe) = {p <R [Jul] - 0}'

We finally recall that the modulus of (uniform) continuity of a function g : R — RP on a
compact subset 7 C R? is defined as follows:

{ w: [0, +00) — [0, +o0]
w(r) =sup{|[g(z) —gW)ll: 2,y € T, [lz —y|| <r}.

2.2 Preliminary results

(Semialgebraic sets) A set A C R? is called semialgebraic if it can be obtained by means
of a finite number of Boolean operations (union, intersection, complementary) of sets of the
form {f = 0},{g > 0} where f,g are polynomials on R?. It is known that semialgebraic
sets enjoy good stability properties (Tarski-Seidenberg principle). In particular, if A ¢ R? is
a semialgebraic set and F' : R? — RP is a polynomial mapping, then the set F(A) C RP is
semialgebraic (see [19, Proposition 2.7] e.g.). Moreover the following statement holds:

Fact (see [19, Proposition 2.6, Corollary 2.10]). There exists a number N, > 0

depending on the dimensions d,p and the degrees of F' and the polynomials involved in the
construction of A such that:



(a) The number of connected components of F(A) is bounded by Ni.

(b) For any ball B of radius » > 0 in RP, any two points belonging to the same connected
component of F'(A) N B can be joined by means of an absolutely continuous path (in fact,
a semialgebraic curve) whose length is bounded by N,r.

(Linear operators and modulus of surjectivity) Given a linear mapping L : R? — R?
we denote by p(L) the smallest semi-axis of the ellipsoid

&L = {Lu||ul| < 1} C RP. (2.1)

Notice that p(L) > 0 if and only if L is surjective. If p(L) is getting close to zero, then we
approach to nonsurjectivity. In particular, if the ellipsoid &, is contained in a hyperplane, then
p(L) is zero, and the linear mapping L is not surjective.

We shall need the following lemma. In the sequel, {e1,...,e,} denotes the canonical basis
of RP. For i € {1,...,p} and a € (0, 1) we define closed convex cone

Cio ={y € R : [{y,e5)| < allyl]}.

Lemma 4 (inclusion of hyperplanes to cones). There exists & = a(p) € (1/v/2,1) such that for
any linear hyperplane H of RP there exists i € {1,...,p} such that H C C; 4.

Proof. The statement is trivial for p = 1. If the assertion were not true for some p > 1, then
there would exist a sequence {a,}, 1 together with a sequence of linear hyperplanes {H, },
such that each H,, would intersect the set RP \ C;,, for all ¢ € {1,...,p}. By compactness of
the Grasmannian manifold G(p — 1, p), {H,}, converges (up to a subsequence) to some linear
hyperplane H which must contain all of the vector of the canonical basis, a contradiction. The
assertion follows. g

We further denote by Lq,..., L, the coordinates of the linear mapping L. and we consider,
for p > 1, the linear mapping L from R% to RP~! defined by

Lu= (Liu,..., Ly 1u) Yu € R%, (2.2)

The following result controls, up to a permutation, the last coordinate of the image of LL in terms
of the other coordinates and p(L).

Lemma 5 (Coordinate control). Let L : RY — RP (p > 1) be a linear operator. Under the above
notation, up to a permutation of the coordinates, there exists C = C(p) > 0 such that

Lyu| < C [p<L)||u|y + HLum Vu € R (2.3)

Proof. Let us first consider the case where p(L) = 0, that is L is not surjective. Let H denote a
hyperplane of RP containing the image of L. Applying again Lemma 4 we deduce that for some
a € (1/v2,1) and i € {1,...,p} we have H C C; 5. Permuting the coordinates if necessary, we
may assume that i = p. It follows that for every z = (Z, z,) € H we have

|2p| < == lI2l|- (2.4)



Taking z = Lu for v € R? we obtain (2.3) for p(L) = 0. Notice that the obtained constant in
(2.4) depends only on p.

Let us now assume p(L) # 0 and let 4 € R? with ||@|| = 1 such that ||La|| = p(L). The
tangent plane to the ellipsoid &, C RP at Lu is the affine hyperplane Lu + H with

H = {z € R? | (Lu,z) = 0}.

Applying Lemma 4 and permuting the coordinates if necessary, we deduce as before that H C
Cp.a and (2.4) holds. By convexity, the ellipsoid £, is contained in the strip

{tLu+z : te[-1,1],zc H}.
Using any point y = (¥, y,) in the above strip satisfies

lypl < Clp(L) + 91D,

for C =2a (1 - 642)_1/2. Since for every |u| = 1 the point L(u) = (L(u), L,(u)) belongs to the
ellipsoid, we get the result for every u € R? with ||u|| = 1 and by homogeneity for all v € R?.

3 Proofs of the results

Roughly speaking, the “preparatory Sard theorem” (Theorem 2) states that the dimension of
the affine manifold inn A™ (corresponding to linear part of ¥) does not (fully) appear in the
required regularity of ¥ in order to conclude that the set \IJ(C/a:\I/) (respectively U(CritW)) is
null. Indeed, it what follows we exploit this partial affine structure of ¥, by adapting carefully
the so-called Yomdin approach (see [19]). The proof is given in Section 3.1. This result will be
subsequently used to establish Theorem 1 (in Section 3.2) and Theorem 2 (in Section 3.3).

3.1 Proof of “Preparatory Sard Theorem” (Theorem 3).

There is no loss of generality to assume M = R% We then denote by 7 the unit cube of R%.
Since R? is covered by a countable union of translations of 7~ and since a countable union of
null sets is null, it is sufficient to establish the result for the restriction of ¥ to inn A™ x 7.

To this end, fix a positive integer [ > m. The cube 7 can be divided into I cubes T1, ..., T
of side r := 1/I. For each i € {0,...,m} (counting functions ¢') and j € {1,...,1%} (counting
cubes), let Pé» be the k-Taylor polynomial of ¢* at the center of the cube 7; and let w denote a
modulus of continuity for D*¢ on the unit cube 7, where ¢ := (¢°,...,¢™). It follows that for
any x € T; and i € {0,...,m} we have

¢ (x) = P(x)|| < w(r)r® (3.1)

and
Hqul(x) - DPé(x)H < w(r)rF L, (3.2)

Let further K; > 0 be an upper bound for all derivatives {HDngZ(x)H cxeTjied{l,... ,m}}
(that is, a common Lipschitz constant of all functions ¢ on 7;). In view of (3.2), taking possibly



a larger value, we may assume that K; is also a common upper bound for the derivatives
{HDP;(x)H cxeTied{l,.. ,m}} In the sequel we set

K= max K;. 3.3

For j € {1,...,1%} we also denote by M an upper bound for the diameter of ¥; (inn A™ x Tj),
and we define the function

;N\ 2) = APi(2). (3.4)
=0

The above function is obtained by simply replacing the functions ¢* by the polynomials P; in
the definition of ¥ in (1.2). Therefore, in view of (3.1), taking possibly a larger value we may
assume that M; is also a common upper bound for the diameter of the set ¥; (inn A™ x T;).
We set

M= max M;. (3.5)
je{1,...,19}

Our first aim, roughly speaking, is to show that any (strongly) critical point of ¥ lying in 7; is
an almost (strongly) critical for the function ¥;. Recalling notation from Section 2.2 we have:

Lemma 6 (Approximating critical values). Let (A\,x) € inn A™ x T;. Then

(i) It holds
H\Il()\,x) - \f';()\,x)H < w(r)rk. (3.6)

In addition:
(i1) If (\,x) € Crit¥ (strongly critical), then

[Pi@) - Py < 2atmrs p(

forallie{1,...,m}

i )\iDP}(:U)> < w(r)yrF L,

=0
(iii) If (A, x) € CritW (critical), then

p (DW;(02)) < 20(r)rt,

Proof. Assertion (i) is straightforward from (3.1). The first inequality in (ii) follows immedi-
ately from (1.1) and (3.1). To prove the second inequality of (ii), we recall that since (\,x)
is strongly critical for W, the linear mapping »_." M\;D¢'(x) is not surjective, hence its image
Im (31", AiD¢'(z)) is contained in a hyperplane H C RP. Thus, since by (3.2) we have

< w(r)rt,

zm: \D¢' (x) — i Xi DPY(x)
=0 1=0

the image by > )\Z-DPé (x) of the unit ball of R? is contained in the strip
{y +so|lye Hys € [—w(r)rk_l,w(r)rk_l]} ,

8



where 0 is a unit vector orthogonal to H. The second inequality in (ii) follows.

To prove (iii), we note that the formulae for D¥ and D@; at (A, x) are respectively,
{ DY x)(pw) = 35 pie' (z) + 32120 AiDe' (z) (u)
DU\, x)(p,u) = 33 wiPj(x) + 31 A DPj () ()

where

V(,u, u) S TinnAm ()\) X Rd,

Tinn Am ()\) X Rd (2 R™ x Rd>

denotes the tangent space of inn A™ x R at (), z). We deduce easily, in view of (3.1), (3.2) and
the Cauchy-Schwarz inequality (recall r = 1/1 < 1/m), that

HD\IJ(A,:U) - DCIT]-(A,:E)H < (r(m 4+ 1) + D w1t < 20(r)rkF1,

If (A, x) is critical, then DW(\, x) is not surjective, yielding as before that the image by D@;()\, x)
of the unit ball of Tiy,am(\) x R? is contained in a symmetric strip of width 4w(r)r¥=1. We
conclude easily. O

Let v, be positive real numbers with v << r. Motivated by the above Lemma 6 (parts (ii),

(iii)), for every j € {1,...,1%} we define the semialgebraic sets
F/(l-/,\r)j, I'(v,r); C innA™ X T;

as follows:
— Pi-x—PQ:cH<m", " ‘
(\z) eT(vr);, < H i(@) —Pj@)] < & p(Dd_NDPi(x)| <v, (3.7)
for all i € {1,...,m} i=0
and respectively

(AN z) eD(v,r); = p (D{If;()\,x)> <v, (3.8)

Roughly speaking, I'(v, 1) j (respectively, I'(v, 1) ;) can be seen as the set of “v-almost strongly
critical” (respectively, “v -almost critical” ) points of the function

T, inn A™ x T; (m [O,T]d) — RP,

given in (3.4). The following result provides an upper bound for the diameter of the image of
these functions ¥, j € {1,...,1%}, in terms of K (common Lipschitz constant of Pé-, see (3.3))
and 7 (size of Tj).

Lemma 7 (Size of the image of \iij). Assume that v > 0 is sufficiently small. Then
(i) If m,\r)j is nonempty, then diam ({Iv’] (inn A™ X 7;)) < 3Kr.

(it) If T'(v,7); is nonempty, then \T/j (inn A™ x 7T;) is contained in a bounded strip determined
by a hyperplane H and a vertical width 3Kr.



Proof. Assume m) ; # 0 and pick any A\, 7)€ lm ;- We shall show that \le (inn A™ x T;)
is contained in a ball of center P?(:E) € R? and radius (K +v)r. Indeed, in view of (3.7), for any
(A, z) € inn A™ x T; we have

[%5002) — PY@)| < |2 A (P — Pi@) | + || A (Pi@) ~ PY@) | < Kr + v
=0 =0

Let us now assume I'(v,7); # 0, and let (X\,Z) € I'(v,r);. Then, roughly speaking, the vectors
P?(a’;), . ,P;-"(a’c) are close to a hyperplane H of RP, and consequently, the bounded set

U, (inn A™ x {z})

convex hull of the P%(z)) is contained in a narrow strip around this hyperplane. Pick now any
J
A, z) € inn A™ x T; and notice that the distance of U;(\,z) to the above set is majorized by
J J

< Kr.

[5500,2) - B30 < |32 0 (Py(o) - Pi@)) | <
=0

The result follows. O

The following lemma borrows heavily from the work of Yomdin [19]. It gives a quantitative
estimation of the size of the sets of v -almost strongly critical values (respectively, v-almost
critical values) by means of standard arguments of real algebraic geometry.

Lemma 8 (Semialgebraic estimates). There exists an integer N depending only on d, p (dimen-
sions of the spaces), k (degree of Taylor approzimation for the functions ¢'), m (m + 1 being
the number of functions ¢') and the constants K and M defined in (3.3), (3.5) (depending on
the functions ¢') such that for each j € {1,...,1%} it holds:

(i) the (semialgebraic) set
Al,r), = {Z AP(z) | (A ) € W)} = (T, 7),)
i=0

is contained in the union of N (%)IF1 cubes of RP of side vr.
(ii) the (semialgebraic) set

A(v,r); = {Z APLz) (N @) € r(y,r)j} =0, (T(v,7);)
1=0

is contained in the union of N (%)p_l cubes of RP of radius v.

Proof. Let j € {1,...,19} (fixing the cube 7;). We can clearly assume that the sets FTV,\T)J and
I'(v,r); are nonempty. (If one of these sets is empty, the corresponding conclusion holds true
trivially.) We now proceed with the proofs of (i), (ii) to obtain the required integer bounds Ny,
N respectively. Then N will be simply the maximum of N; and Nb.

10



In the remaining of the proof, we implicitly assume p > 1. The case p = 1 is an easy
adaptation and is left to the reader. (Replacing formally p = 1 in what follows (and using
obvious conventions) would lead to a disproportionally long proof with superfluous parts.)

Let us now denote by R any rectangle (lamella) in R? of the form
R=Rx1I,

where R is a cube in RP~! of side o > 0 and I, is an interval with length |I,| greater than the
diameter of ¥; (inn A™ x 7). (Typically a > 0 is much smaller than r and |I,|.)

(i). Since F/(l/,\T) ; is nonempty, by Lemma 7 (i) we deduce that \le (inn A™ x 7T;) is contained
in a rectangular ball of side 3Kr. Therefore, it can be covered by (3Kr/a)? ~! lamellae R. In
the sequel we shall indeed consider such a covering; from now on, the notation R will assign an
arbitrary element of this covering.

In order to keep notation reasonably simple, we shall drop the index j from the polynomial
functions P; . T, € RY — RP and the sets F/(I/,\T) ; and ATV?) ; and will identify 7; with
its translation [0,7]%. Then each polynomial P; will be simply denoted by P* = (P, ... ,P;)
(keeping in mind that it is the Taylor approximation of order k of the function ¢* on Tj).

Applying Lemma 5 (coordinate control) to the linear operators

L(z) =Y MNDP'(z), x€Tj (3.9)
=0
we deduce that for some o € &, (permutation of the coordinates {1,...,p})
L@y < C (p@@) ful + |Z@)w)|)  vuer, (3.10)

where according to the notation introduced in (2.2)

L(z) =Y NDPi(z), with  DPi(z) = (DPj(x),...,DPi_(x)).
=0

This yields a natural partition of the semialgebraic set I'(v,r) into a finite number of sets

—

{Fm)}aegp. Namely, (A ,z) € I'y(v,r) provided that after applying the permutation o € &,

—

to the coordinates of L(z) we get (3.10). It follows readily that I', (v, r) is a semialgebraic subset
of inn A™ x [0,7]¢ for every o € &,,.

Let us observe that for any permutation o € &, and any lamella R = R x I, of the covering
of ¥; (inn A™ x 7Tj;) the set

TE(u, 1) i= {()\,x) €T, ()| Y NPi(x) € R}

=0

is semialgebraic. Notice further that since
\AI//]' (F?(V, ’l“)) = E/j (Fm)) N R,

11



the projection of the set (Ivfj (Fﬁ)) to the first p — 1 coordinates is contained in a cube of
side o > 0. Let us now apply the “semialgebraic fact” given in Section 2.1 for each of these sets
A= Fﬁ) and for the polynomial mapping F = \le. We deduce that there exists an integer
N, depending only on d, p (dimensions of the spaces) and k (degree of the polynomials P*) such
that (for any o € &, and any lamella R)

e the set TE(v,r) C inn A™ x [0,7]¢ has at most N, connected components ;

—

(in the sequel I'%(v, 1) ,,,, Will denote an arbitrary connected component of T'Z(v, r))

o —

o any (A", z),(\,y) € I'f(v,r)
semialgebraic path t — (A(¢),7(t)), lying entirely in T'%(v,r) such that

conn

(A0),7(0)) = (A%, 2),  (A(1),¥(1)) = (W, y),

1 1
/H)\(t)Hdth* and /H"y(t)”dtg]\f*r. (3.11)
0 0

i (& —
and /0 7 (; Ai(t)P? (’Y(ﬂ))

(The first inequality is obtained by applying the aforementioned fact to the set of tuples
(A, ) in [0, 7)™+ x [0,7]¢ such that \/r € inn A™ and by dividing by r.)

conn Can be joined by means of an absolutely continuous

dt < N,a. (3.12)

Our strategy is now the following: our aim is to obtain an upper bound L. > 0 (independent
of the cube Tj, the position of the lamelle R in ¥; (inn A™ x 7;) and the permulation o € &)
for the length of the maximum interval made up by elements of the form

{@(A,x)p - i AP@) | (A ) € r%)cm} I, (3.13)
=0

Since (3.13) is the projection onto the last coordinate of the set
U (TEW,7)comn) € RV,

we can then deduce that this latter can be covered by L./« cubes of size a. Multiplying then

this number by N, (upper bound for the number of connected components of T'2Z(v, 7)) and by
p! (number of permutations) we obtain an upper bound

PN, L,
«o

for the number of cubes of size a > 0 required to cover the set

—

A(u,r)mR:xi(rTV,\r)) NRCR?,

that is, the set of v-almost strongly critical values of v (restricted to inn A™ x 7;) in the lamella
R. Multiplying the above bound by (3Kr/a)’~! (number of lamellae R of the covering of

-7

\le (inn A™ x 7T;)) we deduce that the set A(v,r) can be covered by a maximum of

(3K)P*1p!N*% (f)p_l (3.14)

«

12



cubes of size a > 0.
Let us now proceed to obtain the required upper bound L, > 0. To this end, we fix a
permutation o € &,, a lamella R = R x I,, and a connected component I'®(v,r) and we

conn

We readily get

)COHI’I'

Z N Pi(y Z A Pi(x /0 5 (Z A ) dt

_ /O Z:A Dt + / () DP((1)) (3(1)) d.
(3.15)

consider two arbitrary elements (A%, z), (\Y,y) in TE(v,r

We shall now obtain appropriate bounds of small order for the above terms.
Step 1. Bound for the first integral of (3.15) of order vr.
Since A(t) € inn A™, it follows that 37" \;(t) = 0, whence

m m

YoMBP (V1) =Y Nit) (PU(v(1) —P°(v(t)) -

i=0 i=1
y (3.7) and the Cauchy-Schwarz inequality, we obtain

m

> AP (v(1)

=0

< Vmr ||A@)l,

which thanks to (3.11) yields:

m

> AOP(y(1)

1=0

dt < /m N,vr. (3.16)

1
dt</
0

Step 2. Bound for the second integral of (3.15) of order max{«,vr}.

According to the notation of (3.9) we have

L(v(1) = Y Xi(t) DP(2(1)).

1=0

In view of Lemma 2.3, (3.7), (3.11) and (3.12) we deduce that for some C' = C(p)

<c/ N 15t Hdt+0/ HL (t))Hdt

)|

/ (H)DP((1)) (5(2) dt

< CvN.,r

()P (~(1)) | dt

< CN,vr + CN,a + Cv/m N,vr. (3.17)

13



Combining the bounds (3.16) and (3.17) obtained in the above steps, we obtain

D MNPiy) = Y M Pi(x)| < Nu (Vm(1+C) + C)vr + N.Ca.
=0 =0

Setting
D, = N, (\/Fn(l +C)+ C) and oa=uvr

we deduce that

m m
> NPi(y) = Y AN Pi(z)| < 2D.vr = L,
=0 =0

where D, = D,(d,p,k,m). Replacing the values L, = 2D,vr and o = vr to (3.14) we deduce

"

that the set A(v,7); can be covered by at most
1\
(3K)P~pIN,(2D) <>
v

rectangles of side vr. Therefore, the first assertion follows by taking

Ny = (3K)P~1p!N.(2D,).

(ii). The proof of this part follows the patterns of the proof of part (i) above. Given j €
{1,...,1%} (fixing the semialgebraic set I'(v,7); C inn A™ x 7T;) we apply Lemma 5 (coordinate
control) to the linear operators

D\/I;;(/\al') : TinnAm()\) X Rd — RP ()\,$) S F(I/, T‘)j

to deduce that under an appropriate permutation o € &, of the coordinates {1, ..., p} relation
(3.10) holds, that is,

—

D)y (w)] < € (o (DT 00)) Jul + | D0 )0

) Vu € Tignam(A) x RY,

(3.18)
We recall again the notation of (2.2)

—

DU,(\z) = (Dfpj-(A,x)l,...,D@(A,x)p_l) .

For each partition o € &, we define I'x(v,7); to be the set of those elements (A, z) € T'(v,7);

for which after applying the permutation o to the coordinates of D\Ile()\,ac), relation (3.18)
holds true. Since I'(v,7); is nonempty, by Lemma 7 (ii) we deduce that the bounded set
\T!j (inn A™ x 7T;) is contained in a strip of width less or equal to 3Kr. Recalling from (3.5)
that M > 0 is an upper bound for the diameter of \Tfj (inn A™ x T;) we therefore conclude that

VU, (inn A™ x T;) can be covered by at most

)
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lamellae of the form R = R x I,,, where R is a cube in RP~! of side a > 0 and |Ip| > M. Let us
consider such a covering and let R be an arbitrary element (lamella) of it.

Fixing now the partition o € &, and the lamella R we set
T2, r) = {(A,x) € Ty(v,r)| T, 2) € R} .

The above set being semialgebraic, we can apply again the “semialgebraic fact” @ection 2.1) for
the polynomial mapping F' = ;. Notice again that the projection of the set ¥; (F (v, r)) to
the first p — 1 coordinates is contalned in a cube of side & > 0. Let N, be an 1nteger (depending
on d, p and k) such that the set I'®(v,r) has at most N, connected components (each of which
will be denoted as T'Z(v,7)conn) and that for any (A%, z), (\Y,y) € TE(v,7)conn there exists a
semialgebraic path u(t) = (A(t),7(t)), t € [0,1], lying entirely in T2 (v, r)conn with

u(0) = (A% 2), (1) =\, y),

/ la(t)|lde < N, (3.19)
d —_—
and / pn <D\I/ ) H dt < N.a. (3.20)
0

Following the same strategy as in part (i), we seek for an upper bound L/ > 0 for the length of
the maximum interval contained in the set

@j (FE(% r)conn)p - Ip-
Once we get this bound at hand, we can deduce, as before, that the set A(v,r); can be covered

by a maximum of
L/ M p—1
p!N,— . <a) (3.21)

cubes of size a > 0. To determine L, > 0 we pick (\*, ), (A, y) in TZ(v,7)conn and we obtain
in view of (3.18) and up to a permutation of coordinates:

val /Oljt@q;( ()))dt‘

— 1 _
< /0 Cp (D%-(u(t))) e+ [
< CN,v+CN,a=CN,(v+a):=L.. (3.22)

D, (a(0) (1) |

Taking o = v, replacing L, = 2CN,v in (3.21) and setting
Ny = 2CN?p!MP~t

we deduce that the set A(v,r); can be covered by at most

1\?!
6
14

15



cubes of side @ = v as asserted. This concludes the proof of (ii) and in turn of Lemma 8. O

Return now to the proof of Theorem 3. To prove (I), we note that in view of Lemma 6 (ii),
we may apply Lemma 8 (i) with
v =2w(r)r*! (3.23)

to deduce that for every j € {1,...,19} the set

E;:= {Z )\zPé(m)\x eT;, (\z)€ m}
i=0

is contained in a union of N (1/v)P~! cubes of side vr, with N depending only on k, d, p, m and
K. This together with (3.6) yields that the set

of strongly critical values of the function W defined in (1.2) is contained in the union of
N 14 (1/v)P~1 cubes of side 3vr. Therefore, its measure is bounded by

(3ur)? =3P N1%rPy

~ 1
N?
pp-1
Using (3.23) and replacing » = 1/1 in the above, we get the following bound for the Lebesgue

measure of ¥ <C/r\1t\IJ

S < 1
L (\If (Crit\lf)) <2 3pr(7) [(d=p+1)—k
It follows that for k > d — p + 1 taking the limit as [ tends to infinity, we obtain the result.

To prove (II), we note that in view of Lemma 6 (ii), we may apply Lemma 8 (iii) with
v =2w(r)rk1 (3.24)

to deduce that for every j € {1,...,19} the set

{Z)\ PZ Yz eT;, (A\x) ECrit\I/}

is contained in a union of N(1/v7~1) cubes of side v, with N depending only on k, d, p, m
and the constants K and M. This together with (3.6) yields that the set W (Crit¥) of critical
values of ¥ is contained in the union of N % (1/v~!) cubes of side v 4 2vr < 3v. Therefore, its
measure is bounded by
14N %(31/)” =3’ Niw.
P

Using (3.23) and replacing » = 1/I in the above, we get the following bound for the Lebesgue
measure of ¥ (Crit0)

L (U (Crit¥)) < 3pN2w(l)ld+1 k
Therefore, if £k > d + 1, then taking the limit as [ tends to infinity, we obtain the result.
Notice that this regularity bound is interesting only when the dimension of the simplex inn A™

is greater or equal to the dimension of the arrival space. If p > m then the classical Sard theorem
will provide a better result. O
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3.2 Proof of Morse-Sard for min-type functions (Theorem 1).

We denote by Crit f the set of Clarke critical points of the function

£(2) = min {6(=,)}

and we recall that in this case the Clarke subdifferential is given by the formula

Of(z) = co {D.#(2,q) | q € argming(z,-)}.

ﬂzhereforie, thanks to Caratheodory’s lemma, if Z € Crit f, there exist m € {0,...,n}, A =
(Ao, ---s Am) €inn A™ and @ := (¢°,...,q™) € N™F1 such that

Notice that ¢(2,q') = f(2) and Dyé(2,¢") = 0, for all i € {0,...,m}. In particular we deduce

NiD¢(z,q") = 0.

o

~
I
o

Let us now consider the function

W, :inn A™ x (R" x/\fm'H) —R
\Ilm <)\7 Zv q) = Z?;() Ai(z)(za qz)7

where q := (¢°,...,¢™). Setting z := (2,q) € M :=R" x N and defining

¢'(z) == ¢(z,m(q)), i€{0,...,m}

(m; denotes the i-projection of q) we deduce easily that ¥, is of the form (1.2) with p =1 and
the tuple ~ ~
(A7j) = (A’ 2’q07""qm)

is a (strongly) critical point of ¥,,. Moreover,
f(2) = ¥n(X, 2,).

Thus the set f(Crit f) of Clarke critical values of f is contained to the finite union (from m =0
to n) of the (strongly) critical values of the functions ¥,,. Since m < n we have k > dim M =
n+ ¢(m + 1) and the result follows from Theorem 3 (I) for p = 1. O

3.3 Proof of Sard for Lipschitz selections (Theorem 2)

Let F = (FY,..., Fy) : RYxT — RP satisfy the assumptions of Theorem 2 and let f = (fi,. .., f,)
be a continuous selection of F) that is, f is continuous and

f(z) € {F(x,t):t €T}, forallzeR%
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Then the assertion that f is locally Lipschitz is a straightforward consequence of [1, Proposi-
tion 2], since for each i € {1,...,p} the function f; : R? — R is a continuous selection of the
family {F;(-,t) : t € T} with T' countable compact, whence locally Lipschitz continuous.

The second part of the theorem asserts that f(Crit f) is null in R?. In order to establish
this part we shall need the following notation: We set T;(x) = {t € T : fi(z) = F;(x,t)}, for
ie{l,...,p} and

T(x)={teT: f(x)=Fxt)}= (] T

ie{1,....,p}
We further set
Ap(x) =co {D,Fi(x,t): t € Ty(x)}, forallie{l,...,p} (3.25)
and
Ap(x) = Af(2) ®...® Afp(x). (3.26)

The following claim is important for our purposes:

Claim 1 (broadening the notion of criticality): It holds JC f(z) C Ay(x) for all z € R%.

Proof of Claim 1. Let Dy (respectively, Dy,) denote the set of points of differentiability of f
(respectively, of f;). By definition of the Clarke Jacobian of f (respectively, Clarke subdifferential
of f;) we have

5 5() = o { Jim, Do) : o} < 0y

(respectively, 9% fi(x) = co { wlnlgz Dfi(zyn) : {xzn}n C Dfi} > .
Since Dy C Dy, for all i € {1,...,p}, it follows readily from the above definitions that
JOf(x) c%fi(x) @ ... 0 fy(x).
By [1, Proposition 4] we deduce 9° f;(z) C Ay, (z) for all i € {1,...,p}, and the claim follows.4
To prove the result it is sufficient to establish that the set f ((/3}?5 f) is null in RP| where
Critf :=f{z cR%:3A ¢ Ag(x), rank (A) < p}. (3.27)

(Indeed, in view of Claim 1, we deduce readily that Crit f C Critf, whence f(Crit f) C f(Critf).)

Let us now consider the following (countable) set:
F={JCT:|J<d+1}. (3.28)
For J = (Ji,...,Jp) € FP we set m; = |J;| — 1 and we define the function

Gz :innA™ x ... x inn A™ x R? — RP
(3.29)
GJ(Al,...,)\p,x):<El o AL Fi (2, th), YT AR By, tp))
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where for i € {1,...,p} we have

A=(N\,..., A ) €innA™  and J—{to,... t I8

' my »Ym;

Notice that G is of class C* with k > d — p 4+ 1 (inheriting the regularity of the functions
x> F(x,t), teT).

Let further Crit G 7 denote the set of “strongly critical points” of the function G 7, that is,

. i ; forallie {1,...,p}
Fz(x7tj¢) = Fi(z, 1), { for all j; € {0,...,m;}

vank (Y7o A Doy (,th), o Y50 X DuFyla, 1)) < p,

The following claim is crucial for our considerations.

(AL, AP, 2) € Crit G <=

Claim 2 (transferring criticality from f to some G7): For every z € Crit f, there exist
J = (J,...,Jp) € FP (depending on z ) and A" € inn Al/il=1 i € {1,... p} (depending on )
such that:
— the point (A!,..., AP, z) is strongly critical for the function G 7 ;
— f(x) =Gg(A\L, .. AP ).

Proof of Claim 2. Let x € Crit f. It follows from Claim 1 that x € Crit f, that is, there exists
A € Af(z) (identified with a p x d matrix) with rank (A) < p. Let Al ... AP stand for
the p lines of A. By (3.26) we obtain A’ € Ay, (z), for i € {1,...,p}. Usmg (3 25) and the
Caratheodory theorem we deduce that for some 0 < m; < d, X' = (\, ..., )\m ) € inn A™ and
Ji = {th, ..., th,. } C Ty(x) we have

Aizzm’ Ni D, Fy(x,th).

Set J = (Ji,...,Jp) and consider the function G defined in (3.29). Since J; C Tj(z) for all
ie{l,...,p}, we have
Fl(x,tél) = fi(x), for all j; € {0,...,m;}.
It follows that
Grs(AL ... WP x) = f(x),
and the claim is proved. ¢

Therefore, provided we establish that the set G j(@ G 7) is null, we shall deduce from
Claim 2, since FP is countable, that the set

fcrit fyc |J Ga(CritGy)
JEFP

is null in R” and we are done. Therefore, it remains to establish that for a given J =
(Ji,...,Jp) € FP and function Gy the set G 7(Crit G7) is null.

To this end, we shall use Theorem 3 to an appropriate function ¥ of the form (1.2) that we
define below. We set

£ - ,
m= (HUJ) -1 and { L= (11,72, ..,1p)
1=1 Zj (S {O, e 7m]}
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and we describe the elements of inn A™ by means of the above multi-indices, that is, A = (A=) €
(]

inn A™. We now consider the following m + 1 functions

O —
¢' R*—=RP, 4 = (i1,92,...,10p)
.

3.30
o' (@) = (File, 1), Fyle 1)) (3.30)

and the function

mi mp -
T\ z)=> Y A=¢'(z), (Ax) € mnA™ x R?.
i1=0  ip=0

Notice that the functions ¢ ¢ and consequently the function ¥ are of class C* with k > d—p+1.
Thus Theorem 3 (I) applies yielding

U(Crit®) is null in R”.

It remains to establish the following.

Claim 3 (transferring strong criticality from G'7 to ¥): Assume (A',... AP z) € Crit Gy.
Then for A = (A~) € inn A™ with
(2

Nirrip) = My AT (3.31)

it holds -
(A, z) € Crit¥ and T\, z)=GrAL, . P ).

Proof of Claim 3. The proof is straightforward in view of (3.30), (3.31) and the definition of
strongly critical points for G 7. ¢

This concludes the proof of the claim and in turn of the result. O

4 Applications in Optimization

In this section we discuss applications of Theorem 2 (Sard for Lipschitz selections) in Optimiza-
tion.

4.1 Semi-infinite programming

Let g; : R — R, t € T, be a family of C* functions, k > d —p+ 1, parameterized on a nonempty
countable compact set T' such that both (z,t) — ¢;(z) and (z,t) — Vg;(x) are continuous.
We consider the following semi-infinite minimization problem (depending on a scalar parameter
r € R):

min u(x)

(Pr) gi(z) <r
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where u : R? — R is a Clarke regular Lipschitz continuous function. In what follows we
assume that the feasibility set

Cr={zecR?: g(z)<r;teT}

is nonempty. A feasible point Z € R? is said to be a solution of (P,) provided for some & > 0 it
holds:
x € Cr N Bs(T) = u(z) > u(z). (4.1)

Let us observe that
Cr:={x¢€ R? flx) <r},

where

f(z) :==max {gi(z) : t € T}. (4.2)
We further denote by

T(z)={teT:g(x)= f(z)} (4.3)

the set of active indices at € R? Thanks to our assumptions, the above set is always a
nonempty compact subset of T. In the sequel we are interested in determining necessary opti-
mality conditions for the solutions of (P;).

Proposition 9 (Genericity of optimality conditions for (P,)). For almost all values of the
parameter r € R, every solution T of (P,) satisfies a necessary Karush-Kuhn-Tucker (in short,
KKT) condition. Namely there exist A\1,..., g > 0 and {t1,...,tq} C T(Z) such that

d
0€0%T) + ) NV () (4.4)
=1

Proof. The function f defined in (4.2) is lower-C* (see [7] for example), hence locally Lipschitz
continuous and Clarke regular. Moreover it satisfies the assumptions of Theorem 2 (Sard for
Lipschitz selections), thus the set of its Clarke critical values has measure zero.

Let us now fix a regular value r € R of the above function f and consider a solution (local
minimum) Z of (P, ), i.e. T € C; and (4.1) holds. If f(Z) < r then Z belongs to the interior of

C, and 0 € 9%u(z). Thus (4.4) holds trivially, by picking t, € T(z) and taking t; = ... =ty = t,
and \; = ... = \g = 0. Consequently, in the sequel we may assume f(z) =r. We now define:
®:RY - R
®(z) = max {f(z),u(r) — u(Z) +r}

It follows readily that ® is locally Lipschitz. By [5, Prop. 2.3.12] we deduce that ® is Clarke
regular and

0“®(z) C co {9 f(z),0%u(z)} .

Notice that if x ¢ C, then ®(x) > f(x) > r = ®(z). On the other hand, if x € C, N Bs(z), then
u(x) > u(z) and f(z) < r which yields ®(z) > r = ®&(z). It follows that z is a local minimum
of ®, thus

0 € 99®(z) = co (8%u(z) U f(7)). (4.5)
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In view of (4.2), we deduce that
0° J(z) = co {Vau(s) : ¢ € T(@)}
which combined with (4.5) finally yields
0€9°®(z) = co (0%u(z) U{Vg(z):t € T(7)}).
By the Caratheodory theorem there exist k € {1,...,d}, u = (po, ..., ) € inn A* and

{pitio € 0%u(@) U{Va(2) - t € T(2)}

such that
0 = popo + ..+ Pk -
Clearly {p;}k o N 0%u(z) # 0 (else 0 € 9% f(z) and r would be a critical value of f, which
is excluded by the choice of the value r to be a regular value). If {p;}¥ , C 9%u(z) then
0 € 0%u(z) and (4.4) holds trivially true. We may thus assume that there exists at least

one p; ¢ 0%u(z). Without loss of generality we may assume that {po,...,pm} C 0%u(z) and
{Pm+1s--- ok} C{Vg(z):t €T(z)} for some m € {0,...,k—1}. We set

m
ﬂ:ZMZ € (071)7
=0
f; = i/ for i € {0,...,m}, and

N Pmi/ft, forie{l,....;k—m}
10, forie{k—m+1,...,d}

Then (fig, . .., fim) € A™ and by convexity of 0%u(z),

m
> juipi € 0%u(
=0

whence (4.4) follows. O

4.2 Semi-infinite programming with loose (nonrigorous) constraints

We adopt the same framework as in Section 4.1, namely, we consider again a regular Lipschitz
continuous objective function v : R — R which is to be minimized under a countable set of
restrictions gi(z) < 7, t € T, where r € R is a scalar parameter, 7' is a nonempty countable
compact set T' and the functions (z,t) — g:(x) and (z,t) — Vgi(x) are continuous. However,
in contrast to (P,), we now allow a certain number of constraints, say k& € N, to be violated.
The feasibility set is therefore larger and given as follows:

C M= {zeR?: fCP () <7},
where (4.6)

fOR () = inf sup g
(@) FCT;|Fl=k teT\F (@)
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Notice that = € Cﬁ_k) if and only if g;(z) < r for all but k restrictions ¢ € T. Under this
notation, we are interested in determining necessary optimality conditions for the solutions of
the following minimization problem:

- min u(z)

(k)
P ) fOP (@) <r
To this end, we shall need the following result:

Proposition 10 (Continuous Selection). The function fCOR) given in (4.6) is a continuous
selection of the family {gi}er. In particular, FUR) s Lipschitz continuous and satisfies the
generalized Morse-Sard theorem for its Clarke critical values.

Proof. Let us recall that the Cantor derivative T’ of the set T is the set of all accumulation
points of T, that is,

T ={teT:teT\{t}}.
For every subset F' of T we set

f-p(x) == sup gi(z).
tET\F

Notice that if F € T\T" then the above supremum is attained (i.e. it is a maximum). For
every m € {1,...,k} we consider the function

[Tml () — inf _ = inf . 4.7
f ($) FCT\ICZI}’;\F\:mf F(x) FCT\$;|F|:mtg'Ilja\Xth(x) ( )

Claim. The infimum in (4.7) is attained (i.e. it is a minimum). In particular, fI ™ is a
(Lipschitz continuous) selection of {g;}ier.

Proof of Claim. Let us recall from (4.2) the function
f(z) == max {g(z): t € T}

and the corresponding set T'(x) of active indices given by (4.3). If T'(x)NT" # (), then f-p(x) =
f(z) for all F ¢ TN\T" and consequently fl ™(z) = f-p(z) = f(z),for all m € {1,...,k} and
F c T\T" with |F| = m. In this case the infimum in (4.7) is trivially attained. Therefore, in
what follows, we may assume that T'(x) N T" = ().

If |T(x)| > m, then again fU'™(z) = f-p(z) = f(z), for every F C T with |F| = m (and
the infimum is trivially attained). If |T(z)| = m, then for F' = T(z) we have

fUml@) = fp(x) < foplx), forall F# F with |F| =m

and the infimum is attained at F. It remains to consider the case |T(z)| < m (and T'(z)NT" = 0).
In this case we set

my :=m —|T(z)| € {1,...,m—1},
Ty =T\T(z) and

fi(z) = max {g:(x) : t € Th} < f(x).
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Notice that 7] = T" and

Cmlpy = £ 0mil(g) = i

@) =A@ = et () ) (1.9
The above analysis applying to fil” ")(z) yields that the above infimum is attained whenever
either Ty (z) NT" # () or |T1(z)| > my. Notice that if the infimum in the definition of f;1” ™ (x)
is attained at F; then the infimum in the definition of fI"I(z) is attained at F := F; UT(z),
see (4.7) and (4.8) respectively. If now Ti(x) NT" = () and |Ty(x)| < mq, then we set mgy :=
mi1 — |Th(z)] < mi, To = T1\T1(x) and continue as before. This process will eventually stop,
since m > mj > mo > ... is a strictly decreasing sequence of natural numbers, which has to be
finite. We conclude that

()

= min max_g:(z).
FCTN\T';|Fl=m t€T\F

This shows that fI" ™ is a selection of {gt}ter. Moreover, thanks to our assumption on the
family {g;}, the functions {f-r : F C T\T"; |F| = m} are uniformly Lipschitz continuous. A
standard argument now shows that fl" " is Lipschitz continuous. This concludes the proof of
the claim. ¢

We deduce easily from the above claim that

(Tk) — i £ITmM] _ :
froe) = min fr @) = | i max ()

is a selection of the family {g; : ¢ € T'} and Lipschitz continuous. O

We now obtain the following result:

Corollary 11 (Genericity of optimality conditions for (P,gik) )). For almost all values of the

parameter r € R, every solution T of (Pr(ik)) satisfies a necessary KKT type condition. Namely
there exist A\1,..., g >0 and {t1,...,tq} CT(Z) such that

d
0 € d%u(x) + Z AiVg, (x)
i=1

Proof. By Proposition 10 and Theorem 2 almost every value r € R is Clarke regular for f("5).
Fix any such value r and consider an optimal solution x € Cﬁ ") of the problem (’Pﬁ k)). Then
fOR(z) < r. Repeating the proof of Proposition 9 with f being replaced by f(*) and C, by

C. ¥ we obtain the result. O

4.3 Vector Optimization: Pareto minimal values

Let P be a nontrivial closed convex cone of R and f : R — R%. A point Z € R? is called Pareto
minimum point for the function f provided there exists § > 0 such that
x € B(z,0)
f@) e fl@)+P

In this case § = f(Z) is called a Pareto minimal value. We now present an application of our
main result concerning the size of the set of Pareto minimal values.

} — (@) = [(@).
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Proposition 12 (Pareto values). Let F': R? x T — R? be a continuous function. Assume F
is C*, k > d —p+ 1, with respect to the first variable and D, F is continuous. Then the set of
Pareto minimal values of any continuous selection f of the family {Fy = F(-,t) }ter is null.

Proof. Let y = f(Z) be a Pareto minimal value of f. Since f(B(z,9)) N (y— P) = {y} it follows
directly that f is not locally surjective there. By [5, Theorem 7.1.1] § has to be a Clarke critical
value. The result follows from Theorem 2. 0
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