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This paper conducts variational analysis of circular programs, which form a new
class of optimization problems in nonsymmetric conic programming, important
for optimization theory and its applications. First, we derive explicit formulas in
terms of the initial problem data to calculate various generalized derivatives/co-
derivatives of the projection operator associated with the circular cone. Then
we apply generalized differentiation and other tools of variational analysis to
establish complete characterizations of full and tilt stability of locally optimal
solutions to parameterized circular programs.
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1. Introduction

The circular cone [1,2] is a pointed, closed, convex cone having hyperspherical sections
orthogonal to its axis of revolution about which the cone is invariant to rotation. Let its
half-aperture angle be 6 € (0, 7). Then the n-dimensional circular cone denoted by L4 can
be expressed as follows (see Figure 1):

Ly = {x = (x,x) € R x R"! | lx|| cos® le}
- {x:(xl,xz)e]Rx]R"_I|||)c2|| <x tanG}. (1.1)

When 6 = 45°, the circular cone reduces to the well-known second-order cone (SOC
for short, also known as the Lorentz cone and the ice-cream cone) given by

K= {x = (x1,x2) € R x R"! | (2| le}

- {x = (x1,x2) € R x R"™! | [[x]| cos 45° < xl} . (1.2)
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(a) 0 < 0 < 45° (b) 6 = 45° (c) 45° < 0 < 90°

]

Figure 1. The graphs of circular cones.

Concerning SOC, for any vector x = (x1, x2) € R x R"~! we can decompose it as
x =2 @ul + 200u®, (1.3)

where A1 (x), A2(x) and u)(cl) , u)(cz) are the spectral values and the associated spectral vectors
of x relative to KC" defined by, respectively,

M) = xi+ (=D xll,
. J1 D) i £0,
Wi ;= Tl
%(1, (—1)‘w) ifxy=0, i=12
with w being any unit vector in R~ If x5 # 0, decomposition (1.3) is unique. Using this
decomposition, for any f : R — IR we consider [3,4] the vector function associated with
K", n>1by

£ = fOaul’ + £FO000)u®,  x = (x1,x) € R x R"L, (1.4)

If f is defined only on some subset of IR, then f* is defined on the corresponding subset
of R". Definition (1.4) is unambiguous whether x; 7 0 or x, = 0.

Note that circular cone systems described by (1.1) with 6 # 45° naturally arises in
many real-life engineering problems. In particular, we refer the reader to the recent paper
[5] and the bibliographies therein to the important class of optimal grasping manipulation
problems for multi-fingered robots in which the grasping force of the ith finger is subject
to a contact friction constraint given by

| iz, uin)| < pui, (1.5)

where u;] is the normal force of the ith finger, u;2 and u;3 are the friction forces of the ith
finger, || - || is the 2-norm and p is the friction coefficient; see Figure 2.

It is easy to see that (1.5) is a circular cone constraint corresponding to the description
uij = (uj1, uj2, uj3) € Ly in (1.1) with the angle 6 = tan~! n < 45°.

Observe that a possible way to deal with circular cone constraints is to scale Ly as SOC
by

(1.6)

Lo=A"'K" and K" = AL, with A=[tan9 O],

0 I
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Figure 2. The grasping force forms a circular cone where o = tan~! ;i < 45°.

which is justified in [2, Theorem 2.1]. However, this approach may not be acceptable from
both theoretical and numerical viewpoints. Indeed, the ‘scaling’ step can cause undesirable
numerical performance due to round-off errors in computers, which has been confirmed by
experiments. Furthermore, we will see in what follows that applying (1.6) does not help to
obtain some major results of the paper while being useful in deriving the other ones.

Optimization problems with both SOC and circular cone constraints belong to a broad
and important class in modern optimization theory known as conic or cone-constrained pro-
gramming; see, e.g. [6-8] and the references therein. However, the main difference between
circular cone constraints and those given by SOC and most of the other constraint systems
in conic programming is that the circular cone Ly is non-self-dual, i.e. nonsymmetric, which
makes its study more challenging and rather limited.

In contrast to symmetric conic programming, we are not familiar with a variety of
publications devoted to their nonsymmetric counterparts. Referring the reader to [9-12]
and the bibliographies therein, observe that there is no unified way to handle nonsymmetric
cone constraints, and each study uses certain specific features of the nonsymmetric cones
under consideration. The previous papers [2,13] concerning the circular cone show that some
properties holding in the SOC framework can be extended to the circular cone setting. At
the same time, some other SOC properties fail to be satisfied for the general nonsymmetric
circular cone, where the angle 6 # 45° plays a crucial role; see [14].

This paper is mainly devoted to two major interrelated issues of variational analysis
and optimization for problems involving circular cone constraints. Our first goal is to
calculate, entirely in terms of the initial circular cone data, some generalized differential
constructions of variational analysis that have been proven to be important for various
aspects of optimization. Namely, we derive explicit formulas to calculate generalized
differential constructions for the (metric) projection operator associated with the general
circular cone that are known as the B-subdifferential, directional derivative, graphical
derivative, regular derivative, regular coderivative, and (limiting) coderivative. Except
the B-subdifferential and the (regular and limiting) coderivatives, the results obtained are
new even for the symmetric SOC case. The obtained calculations allow us, in particular, to
prove the strong semismoothness of the projection operator onto the circular cone, which is
important for many applications including those to numerical optimization. Furthermore,
we establish new relationships between these generalized differential constructions for the
projection operator onto the circular cone and the metric projection onto the orthogonal
spaces to the spectral vectors in the circular cone representation.
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The second major goal of this paper is to completely characterize the notions of #ilt
stability and full stability of mathematical programs with circular cone constraints. These
fundamental stability concepts were introduced in optimization theory by Rockafellar and
his collaborators [15,16] and then have been intensively studied by many researchers,
especially in the recent years, for various classes of optimization problems; see, e.g.
[7,8,16-27] and the references therein. The construction of the second-order subdifferen-
tial/generalized Hessian in the sense of Mordukhovich [28] (i.e. the coderivative of the first-
order subgradient mapping) plays a crucial role in the characterization of tilt and full stability
obtained in the literature. In this paper we establish, by using the obtained second-order
calculations and the recent results of [25], complete characterizations of full and tilt stability
for locally optimal solutions to mathematical programs with circular cone constraints
expressed entirely in terms of the initial program data via certain second-order growth
and strong sufficient optimality conditions under appropriate constraint qualifications.

The rest of the paper is organized as follows. In Section 2 we recall and briefly discuss
the generalized differential constructions of variational analysis employed in deriving the
main results of this paper. Section 3 is devoted to calculating the generalized derivatives
listed above for the projection operator onto the circular cone. In Section 4 we represent
these generalized differential constructions for the aforementioned projection operator via
the orthogonal projections generated by the spectral vectors of the circular cone. Finally,
Section 5 applies the second-order subdifferential of the indicator function associated with
the circular cone and related to the above coderivative calculations to establish complete
characterizations of full and tilt stability of mathematical programs with circular cone
constraints.

Throughout the paper we use the standard notation and terminology of variational
analysis; see, e.g. [29,30]. Given a set-valued mapping/multifunction F: R” = R™, recall
that the constructions

Limsup F(x) := {y S Rm‘ 3 sequences x; — X, yy — y such that
xX—>X

1.7
yi € F(x) forall k e IV := {1,2,...}},

Liminf F(x) := {y € Rm’ for any x;y — X, 3 yx — y such that
X—X (1.8)
i € F(xy) forall k e W]

are known as the (Painlevé—Kuratowski) outer limit and inner limit of F as x — X,

. Q - . . .
respectively. For a set 2 C R”, the symbol x — x signifies that x — Q with x € Q.

2. Tools of variational analysis

In this section we briefly review those tools of generalized differentiation in variational
analysis, which are widely used in the subsequent sections. We start with geometric notions.

Given a set 2 C IR”" locally closed around x € €, the (Bouligand-Severi) fan-
gent/contingent cone to 2 at x € Q is defined by

x={de]R"

Tq(x) := Lim sup
t}0

3, 10, di — d with % + tudy € Q} 2.1)
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via the outer limit (1.7), while the (Clarke) regular tangent cone to Q at x € 2 is given by
To(%) := Liminf To(x) (2.2)

Q _

X—>X

via the inner limit (1.8). The (Fréchet) regular normal cone to Q at x € Q is
No(®) = [z c IR”‘ (z,x — %) < o(llx — %|)) forall x Q} , 2.3)
and the (Mordukhovich, limiting) normal cone to 2 at x € Q2 can be equivalently defined
by
No (%) := Lim sup No(x) = Lim sup {cone[x _ HQ()C)]}, (2.4)
Q

_ xX—X
X—>X

where Ig denotes the (Euclidean) projection operator onto €2, and where ‘cone’ stands for
the conic (may not be convex) hull of the set in question.

Consider next a set-valued mapping H : R” == R with its graph and domain given
by

gph H :={(x,y) e R" x R"|y € H(x)} and domH := {x € R"| H(x) # 0},
respectively. The graphical derivative of H at (x, y) € gph H is defined by
DH(x,y)(w) = {z € IR”’| (w,2) € Typhu (X, 3)}, weR", (2.5)

via the tangent cone (2.1), while the (limiting) coderivative is defined via the normal cone
(2.4) by
D*H(x,3)(y") = {x* e R"| (x*, —y*) € Ngphur (X, )}, y* € R™, (2.6)

where we drop y in the derivative/coderivative notion if H is single-valued at x. Simi-
larly, the regular derivative and the regular coderivative of H at (x,y) are defined via,
respectively, (2.2) and (2.3) by

DH(F. 5)(w) = {z € R"| (w.2) € Typnp (.5}, weR", 2.7
D*H(E 5)(") == {x* e R"| (x*, =y") € Ngpzs (£, 7)}. y* € R™. (2.8)
Now let f : R" — R = (—o0, oo] be an extended real-valued function finite at

x € R". To define the second-order subdifferential construction needed in what follows,
we proceed in the way of [28,29] and begin with the first-order (limiting) subdifferential of
f at x given by

Af (%) == {v e R"| (v, —1) € Nepiy (¥, f())} (2.9)

via the normal cone (2.4) of the epigraph {(x, n) € R" x R| u > f(x)} of f. Observe
the representation No(x) = 98q(x) the normal cone (2.4) via the subdifferential (2.9) of
the indicator function §q(x) of 2 equal to 0 if x € 2 and oo otherwise. The second-order
subdifferential (or generalized Hessian) of f at x relative to y € 9f(x) is defined as the
coderivative (2.6) of the first-order subdifferential (2.9) by

32 F (X, y)(w) := (D*Af)(X, )W), ueR". (2.10)
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Finally in this section, consider a single-valued mapping F: IR” — R locally
Lipschitzian around x and recall that F' is almost everywhere differentiable in a neigh-
bourhood of x with the derivative V F(x) by the classical Rademacher theorem; see [30].
Then the B-subdifferential of F at x is defined by

dpF(x) := {xiiinx VF(xy)| F is differentiable at xk} . (2.11)

Recall also that F' is directionally differentiable at x if the limit

Fleih) = fim LT = F@

t—0t t

exists for all h € R". (2.12)

Having this, F' is said to be semismooth at x if F' is locally Lipschitzian around x, direc-
tionally differentiable at this point, and satisfies the relationship

Vh — F'(x;h) = o(||h]|) forany V €codpF(x+h) as h — 0. (2.13)
Furthermore, F is p-order semismooth at x with 0 < p < oo if (2.13) is replaced above by
Vh—F'(x;h) = 0(||h||1+p) forany V € codpF(x +h) as h — 0. (2.14)

The case of p = 1 in (2.13) corresponds to strongly semismooth mappings.

3. Generalized differentiation of the projection operator onto the circular cone

In this section we derive precise formulas for calculating the above generalized derivatives
of the projection operator onto the circular cone (1.1). First we recall the following spectral
decomposition from [2, Theorem 3.1] of any vector x = (x1,x2) € R X R" ! relative to
the circular cone Ly:

x = (ul 4+ 2 (x)u?, (3.1
where the spectral values X1(x) and A (x) are defined by
A1(x) :=x1 — ||x2]lctanf, Ap(x) := x1 + ||x2]/ tan 6, 3.2)

and where the spectral vectors u )1( and u% are written as

L 1 1 0 1 2. 1 L0 1 (3.3)
U o9 | 0 ctand || =% |° T Tan?e |0 e || & | @

with Xy := x2/||x2]| if x2 7# 0 and X, equal to any unit vector w € R"! otherwise. Given
any f: R — R we construct the vector function

S0 = F )y + f(ra(0))ui. (34)
associated with circular cone. It follows from [2] that the projection Iz, (x) of x onto
Lp, which is a single-valued and Lipschitzian operator, corresponds to f(f) := (1); =

max{t, 0} in (3.4), i.e. we have

Mg, (x) = (x1 = [x2llctand) ,uy + (x1 + ||x2]| tan 0) , u?. (3.5)
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Our first result in this section provides a complete calculation of the B-subdifferential
(2.11) of the projection operator (3.5) entirely in terms of the initial data of the general
circular cone (1.1). This result is widely used in what follows.

Lemma 3.1 (calculating the B-subdifferential of the projection operator)  For any x €
R” with the spectral decomposition (3.1), the B-subdifferential of the projection operator
[z, is calculated as follows:

(@) IfA1(x)A2(x) # O, then Iz, is differentiable at x and dp(I1z,) (x) = {VIIg, (x)}.
®) Ifri(x) =0and M (x) > 0, then

33(1'[50)(x):{1,1+;|:_t_3119 X2 ]}

tan 6 + ctand X —ctanfxx]

() Ifra(x) <0and X (x) =0, then

1 =T
aB(nge)(x)z{o—[Ct‘"i‘ne 2 ]}

“tanf +ctanf | ¥» tanOix)

(d) Ifri(x) = r(x) =0, then

1
dop(I1 =
5(Te,)(x) {tan@ + ctanf
ctanf wT
x w (tan@ + ctane)al + [tane — a(ctanf + tan 9)]wa

a € [0,1]
lwl =1 }U{O”}'

Proof In case (a) the function f(fr) = (r)4 is differentiable at A; (x) for i = 1, 2. Hence,
it follows from [13, Theorem 2.3] that I, is also differentiable at x. Furthermore, in this
case we have by (3.5) that

X if A1(x) > 0and Ap(x) > 0,
Mg,(x)=140 if A1(x) <Oand Ap(x) <O,
(x1 + [[x2ll tan O)u? if A1(x) < 0and Ax(x) > 0.
In particular, [|x2]] # 0 when A1(x) < 0 and A2(x) > 0, and thus V|x2|| = x». This gives
us

apTg, (x) = {VIIg, ()},

where the derivative of I, at x is calculated by

VI, (x)
1 if Aj(x) > 0and Ay(x) > 0,
0 if A1(x) <0and Ar(x) <O,
= 1 ctanf )ZZT
m |: _ X] + ||x2||tan91 X )22)?27- :| if A1(x) <O0and Ap(x) > 0.
llx21] llx2]]

(3.6)
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In case (b) we have ||xz|| # 0, and so it follows from [13, Theorem 3.1] that

F(r2m) = f(ri)

£ il } ) — W)

& — octand € dp f(A1(x))
&+ otand € 9 f (A2 (x))
n =& — o(ctanf — tan 0)

Ly —
9 (7)) = [ 0%y al + (n — a)irx]
This implies by the obvious calculation
1 for > 0,
ap(t)+ = { {0, 1} for r =0,
0 for t <0

that the B-subdifferential of the projection operator is represented as

a=1
_ 3 ox! & — octand € {0, 1}
ap(Ilz,)(x) = [ 0xy al + (n — a)irx)] } £+ otan6 =1 3.7

n =& — o(ctanf — tan )

Analysing (3.7) in the case of £ —octand = 1 and & +ptan6 = 1 showsthaté = 1,0 =0,
and n = 1. Hence (3.7) reduces in this case to /. For & — pctanf = 0 we know that

ctanf 1 tan 6
=— o9o=——— and = ———,
tan 6 + ctan6 tan 6 + ctand tan 6 + ctan6

and so Equation (3.7) in this case takes the form of

ctan 1 T
X
tan 0 + ctanf tan & + ctanf 2
1 oI+ tan 0 ) 557
—X — — 1) xx
tan 0 + ctanf 2 tan @ + ctanf 0

1 —tan@ %!
=I+—F _ -7 |
tan 6 + ctand X2 —ctanfx;X,
which gives us the B-subdifferential representation

1 —tan® X2
op(I1 =31+ ——— _ _ - .
5(Me,) () { * ano + ctanf |: Xy —ctanfxyx] ] }

In case (c) we also have x> # 0. Similarly to case (b), it is not hard to verify that

5 (l'[ )(x) _lo 1 ctanf JZZT
B\ Lo | 7 tan 6 + ctand X tan@xx] '
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It remains to consider case (d) when x = 0. Then the result of [13, Theorem 3.4] tells
us that

9p(Mg,)(x)
either a =& € {0, 1}, 0 =0
or a €[0,1]
3 ow” & —octanf =0

- |:Qw aI—l—(n—a)wa] E+otanf =1
n =& — o(ctanf — tan9)
wl =1

1 ctand w!
~ | tan6 + ctand |: w (tan9 + ctan@)a[ + (tan9 — a(ctanf + tan 9))wa i|

a €[0,1]
0,1¢,
wll =1 } U{ }
which thus completes the proof of the lemma. O

Our next goal is to verify the directional differentiability of the projection operator
(3.5) and derive formulas for calculating its directional derivative (2.12). Observe to this
end that the result of [13, Theorem 2.2] tells us that the vector function f Lo from (3.4) is
directionally differentiable at x provided that f is directionally differentiable at ;(x) for
i = 1, 2. Moreover, for x, = 0 we have

Lo ' . _ 1 ! . _ 1 0 ]—
(f ) (x;h) = —1+ctan29f (xl»hl ||h2||ctan9)[0 ctand —hy

1 / 1 0 1
+1 +tan29f (X]’hl + k2] tan@) |:O tan 6 ] [}_’2 ]
- f/<x1;h1 - ||h2||ctan0)u,ll + f’(xl;hl £ ol tane)uﬁ. (3.8)

On the other hand, for x, # 0 we denote
0 0
M,, = x2x2T
lxl?

and arrive at the following relationships:

(r2) @im

1 / . xQThZ 1 0 1
= TFomn’ (M(x)’hl a0 ctano || —5

ctand  f(A1(x))
1 +ctan?0  ||x2]|

1 , x; ha 1 0 1
A by + 2 ane :
e’ ( 20 @O 1 g ne || 5

tan  f(A2(x))
1 +tan26 |lx2]

X2

My,h
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T T
= f | r(x); by _5 hzctan@ u)lc+f/ )»z(x);hl—i—xz ha tan 0 u%
flx2 |l [l |
fO2(x) — f(r(x)) Myh. (3.9)

A2(x) — A1(x)

This leads us to calculate the directional derivative (2.12) of the projection operator
(3.5).

LEmma 3.2 (calculating the directional derivative of the projection operator)  The pro-
Jector operator (3.5) is directionally differentiable at any point x € IRR" with the spectral
decomposition (3.1), and its directional derivative at x in any direction h € R" is calculated
as follows:

(@) Ifra(x)ra(x) # 0, then H/L‘,g (x; h) = VIlg, (x)h.

(b) Ifr1(x) = 0and ha(x) > 0, then T (x; h) = h — (1 + ctan®6) ((uy)"h) _uy.
(© Ifii(x) <0and ra(x) =0, then Ty (x; h) = (1 + tan 0) ()" h)  u3.

@) fri(x) =22(x) =0, then Ty, (x; h) =T, (h).

Proof The directional differentiability of (3.5) at x follows from the discussions above.
Moreover, in case (a), corresponding to f(¢) = (¢)+ in (3.4), we get the differentiability of
1., at this point, and hence H/Le (x; h) = VIlg, (x)h forall h € R".

In case (b) we have x> # 0. It follows from (3.9) that

T T
Xy h Xy h
(i h) = (h1 - ”izﬁctan@) us + (h1 + ”12”2 tan9> u + My, h

= (1 +ctan®0) () h) uy +h

tan2 0 xIn
— —h1 + 2 20tan0
1 +tanZ 0 (2|

+
tan 6 xIh xIh
an 5 hy + -2 2tan@ e X2
1 +tanZ@ [l 2] [zl

(1 + ctan®0) (@)™ h) ,u} +h

tan’ 0 xTh
e hy — 2 thané?
_ 1 +tan6 [lx2 |

tanZ 0
— (hy—xTh ctan@) — ctanfx
1+tan29(1 272 ( 2)
= (1+ ctanze)((u;)Th)+u; +h

tan” 0 5 a1 0 1
1 +tan26 (1 + ctan”6) ()" ) 0 ctand —X
1+ ctanze)((u;)Th)+u; +h — (14 ctan?0) ((u) " h)u
= h— (1 +ctan’) (@) h)_u!

—7Xx?
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where the representations ¢ = (¢)4+ + (¢)— for all # € R are used together with

tan 6 xIh xIn
an 5| h1+ 272 ang | — 272
1 +tanZ@ [[x2]] [l |l

tan 6 Th 1+tan?6 xIh

1 +tan?6 lx2 | tan®  |x2|
tan 6 xI'h
= o 272 tand , and
1 + tan? 6 flx2l

(@hHTh), — (@)Th) = —(@hHTh) .

In case (c) we employ (3.9) again to get the conclusion claimed. The final case (d) yields
x = 0, and hence representation (3.8) gives us the equalities

1y h) = (hy — |lha|[ctan®)  uj + (hy + |ha|| tan )  uj; = Tz, (h),

which therefore complete the proof of the lemma. Il

The following theorem uses the previous considerations to establish the strongly semis-
moothness property of the projection operator I1,. It has been well recognized the impor-
tance of this property of Lipschitzian mappings in many aspects of variational analysis and
optimization; in particular, to establish the quadratic rate of convergence of the so-called
semismooth Newton method, see [31,32].

TrEOREM 3.3 (strong semismoothness of the projection operator)  The projection oper-
ator Iz, in (3.5) is strongly semismooth over R".

Proof The proof is inspired by [33, Proposition 4.5]. Note first that the directional differ-
entiability of the Lipschitz continuous projection operator I1., from Lemma 3.2, and thus
it remains to show that representation (2.14) holds for it with p = 1.

To verify our claim, deduce from the proof of Lemma 3.1 that

X if Ai(x) >0and Ar(x) >0,

1
29(x1+||xz||tan9)[1 0 ]|:1 :| if Ai(x) <Oand A (x) > 0,

1 + tan 0 tan6 || x
0 if A1(x) <0and A (x) <O.
(3.10)

Mg, (x) =

Then we split the subsequent proof into two cases: x % 0 and xo = 0.

Case I ~ When x» # 0, we can easily observe that in all the formulas from (3.10)
corresponding to this case, the projection operator I, is a piecewise C?-smooth mapping
whose strong semismoothness is well known in optimization.[34] It verifies the claim in
this case.

Case 2 For x, = 0, suppose first that x; # 0. Then A; (x) = x; # 0,i = 1, 2. Since
Ai(y) is Lipschitz continuous by [13, Lemma 2.1], we get from (3.10) that Tz, (y) is either
0 or y when y is in a neighbourhood of x. Thus I, is surely strongly semismooth at x
in this setting. In the remaining setting of x; = 0 we have x = 0. Note that the projection
operator I, is obviously positively homogeneous, i.e. [1z,(tz) = tI1g,(z) for z € R”
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and ¢ > 0. This implies that 1'[29 (h; h) = Tz, (h) and H’Le (0; k) = g, (h). Hence
VI, (W')(h') = Mg, (k') as b’ € Dr, . Since Dn, is a dense subset of R”, for any
fixed h # 0and V € 9pIlz, (h), there exists b’ € Dl'lcg such that ||h" — h| < ||h||* and
|V — VIg, (R < ||k|l. Hence for A sufficiently close to O we have

IVh =T, (O; )| = VR = VI, (A)(h') + Tz, (h") — T, (0 bl

IVh — Vg, (k) (h) + Vg, (A')(h) — VT, (h") ()
+M g, (') = Tz, (Al

IV = VI, WOIIAN + VT, (B) A = A" + [ — 1|

r +2)llh)?,

=
=

where r is a bounded from above of |91z, (-)| near O since I, is Lipschitz. Thus

VR — T, (05 h)||
L := lim sup Lo

00, ie. (3.11)
h—0 Al

Vh— T, (0:h) = O(|h||*) forall V € dgllg,(h).

Now let us show that Vi — H’ﬁg ©O; h) = O(||h||2) forany V € codgllg,(h), i.e. for any
hi — 0and Vi € codpIlg, (hy) we have Vihy — H/[,g O; hy) = 0(||hk|]2). Since Vi €
co dgIlz, (hi), it follows from the Carathéodory theorem that there are V) € dpIlz, (hy)
and A;, > Ofori =1,...,n+ 1 such that

n+1 n+1

Vi=Y Vi and Y a =1
i=1 i=1

Since V,f € dgllz, (hy), it follows from (3.11) that

. IVihi =TT, (0; byl
lim sup 5 <
k—0 17kl

Dueto th_e boundedness of {A}; }, we can assume without loss of generality that {)»};} converge
tosome A; fori =1,...,n + 1. Hence

n+1
> Vi — Tl (0: )
i=1

. I Vihi — T, (05 i) | ,
lim sup = lim sup

k—0 Akl k—0 Ak
U \Vikg — T, (0 byl
< lim SUPZ)\Z k ; L;
0 = [
n+1

< Zi"L =L.

Thus Vh — H/LQ(O; h) = O(|h|?*) for any V € codgllg,(h), ie. Iz, is strongly
semismooth at 0. O



Optimization 125

The next result, which easily follows from Lemma 3.2, provides the calculation of the
graphical derivative (2.5) for the projection operator onto the circular cone.

ProrosiTioNn 3.4 (calculating the graphical derivative of the projection operator)  For
any x € R" with decomposition (3.1), the graphical derivative of Il ¢, (x) is calculated by

DIz, (x)(w) = { /Eg(x; w)}  forany weR". (3.12)

Proof Tt follows from [30, formula 8(14)] that the graphical derivative of any closed graph
operator, and hence of Iz, in particular, can be equivalently represented as

I1 N 11
DIlz, (x)(w) = Lim sup Lo(x +Tw) ge(x).
™N\0 T

w/—w

(3.13)

By Lemma 3.2 the Lipschitzian mapping I1., is directionally differentiable at x. Thus the
right-hand side of (3.13) reduces to Hlﬁe (x; w), which justifies (3.12). O

Based on the calculations provided in Lemmas 3.1 and 3.2, we are now ready to establish
precise formulas for computing the regular and limiting coderivatives of the projection
operator 1., onto the general circular cone (1.1). We proceed similarly to the proofs of the
main results of the paper [35] by Outrata and Sun while using our calculations given above
as well as in the proofs of the theorems. Taking into account relationships (1.6) between the
circular and second-order cones, it is appealing to reduce deriving coderivative formulas for
the projection onto the circular cone to those obtained for the second-order one. However,
it does not seem to be possible; see more discussions in Remark 4.7.

TrEOREM 3.5 (calculating the regular coderivative of the projection operator)  For any
x € R" with decomposition (3.1) and any y* € R", the regular coderivative (2.8) of the
projection operator Tz, (x) onto the circular cone (1.1) is calculated as follows:

(@ If1(0)ia(x) £ 0, then DT, (0)(y*) = {VIz, (0)y*}.
®) Ifri(x) =0and M (x) > 0, then

5*1’Igg(x)(y*) = {x* € R”} vy —x*e ]R+u)lc, (x*, u;) > O}.
(©) Ifri(x) <0and X (x) =0, then
DMz, ()% = [x* e R"| x* € Ryu?, (y* —x*,u2) > 0}.
(D) Ifri(x) = xo(x) =0, then
5*H59(x)(y*) = {x* IS5 R”| xte Ly, y—x*e E%,g}.

Proof Due to the well-known duality between the regular coderivative and the graphical
derivative of a mapping (see [30]) and by the established directional differentiability of the
projection operator onto the circular cone, we have the equivalence

x* € DTz, (x)(y*) <= (x*, h) < (y*, T, (x; 1)) forall h e R". (3.14)
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Employing (3.14) and the calculation of the directional derivative of 1z, in Lemma 3.2
allows us to derive the claimed formulas for the regular coderivative of Iz, in all the cases
(a)—(d) of the theorem.

In case (a), pick any x* € 5*1'[59 (x)(y*) and get by using Lemma 3.2(a) and duality
(3.14) that

(x*, By < (y*, T, (x; h)) <= (x*, h) < (y*, VIg, (x)h)
— (x* = Vg, (x)y*, h) <0,
where the last step comes from the fact that the operator VIIg, is self-adjoint by (3.6).

Hence, we have x* = VIIz, (x)y*, i.e. D*l'[g (x)(y*) = {VIg, (x)y*}.
In case (b) we employ Lemma 3.2(b), which gives us together with (3.14) that

x* e D*Mp, (1)) < (x* h) < <y h—(]-l—ctanz@)((ux) h) u§>
— (= y*, h) + (1 + ctan6) <y*, ((u)lc)Th>7u}C> <0

e e TR
(x* — y*, h)—|—(l+ctan O wHTh(y"Tul <0, @hTh<o
& Ja >0 and B >0 suchthat y* —x* = au!
and x* —y* 4+ (1+ ctanzé)((y*)ru}()u}c = ﬁu}c
< Ja >0 and B >0 such that y*—x*—au)lc
and (1 + ctan’0)((y)Tul)ul = (@ + pyul
<= 3Ja >0 suchthat y* —x :au)lc
and (1 4 ctan?0)(y*, ul) > « (3.15)

<= 3Ja >0 suchthat y* —x =au)lc and (x*,ul)>o0. (3.16)

The last equivalence above comes from the following arguments: if (3.16) holds, then
(14 ctan®0) (y*, ul) = (1 + ctan®0) (x* 4 ol , u!) > a(1 + ctan0) |ul |? = «;

conversely, the validity of (3.15) implies that

1 1
o — o=
1 + ctan?6 1 + ctan26

(L) = (0% uy) — ey, uy) =
In case (c) we have the equivalencies by using Lemma 3.2(c) and duality (3.14):

€ DM, (00" = (x* h) < <y (1 4 tan? 9)<(u ) h) u§>

(x*,h) <0, w)Th <0,
— <x* —(+ tan20)((y*)Tu2)u2 h> <0, @)Th=>0
& 3Ja >0 such that x* = au? and (I 4 tan’ 9)(y*)Tu >a
<= Ja >0 such that x :om)zc and (y* — x* , Uy ) 0,

which readily justify the claimed result in this case.
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In case (d) we have x = 0 and then proceed by using Lemma 3.2(d) together with
(3.14). This yields

x* € D*Mg, (0)(y") <= (x* h) < (y*, Mg, (h) forall h € R
& (x*, Mg, (h) + Tge(h) < (y*, Tz, (h))  forall h e R
= (x*—y* Mg, (W) + (x* Tge(h) <0 forall h e R
(3.17)
= x* e Ly and y* —x* ¢ Lz_g, (3.18)
where the last equivalence is justified as follows. Relationship (3.18) = (3.17) is implied
by the inclusion x* — y* € —E%,g = (Lp)°. For the converse implication, observe that the
validity of (3.17) gives us (x* —y*, h) < Oforallh € Ly and (x*, h) < Oforallh € (Ly)°,

which yields in turn the fulfillment of x* — y* € (Ly)° = —6%_9 and x™ € ((Ly)°)° = Ly
since Ly is a closed and convex cone. O

To calculate next the coderivative (2.6) of the projection operator Iz, , for any x, y* €

R" we define
Ax,y") = {x* e R"| y* —x* € Ryuy, (x*,u}) >0}, (3.19)

>
B(x,y*) := {x* e R"| x* € Ryu?, (y* —x* u?) > 0}. (3.20)

THEOREM 3.6 (calculating the coderivative of the projection operator)  For any x € R"
with decomposition (3.1) and any y* € R", the coderivative (2.8) of the projection operator
Iz, (x) onto the circular cone (1.1) is calculated as follows:

@ If A (x)Aa(x) # 0, then DTz, (x)(y*) = {VII, (x)y*}.
®) Ifri(x) =0and M (x) > 0, then

y>‘< —x*e ]R+u)lc, (x*, u)lc) > O}.

DMz, (x)(y*) = [3B(H£9)(x)y*} U {x* eR"

() Ifra(x) <0and ra(x) =0, then

D*T g, (x)(y*) = [33(1_11:9)()6))}*} U {x* R x* e RyuZ, (y* —x* u) > o},

(D Ifri1(x) = xo(x) =0, then
DTz, (00" = [9a(T12,) (0]
U U [x* eR"

§ebd(Lz_)/{0}

Ul U lx*) X eRyn, (Y —x" ) = 0]

| ebd(£a)/(0)
U {x* x* e Ly, y*—x*e E%,g}],

where the B-subdifferential of 1z, at x is calculated in Lemma 3.1.

Y —x* e RyE, (x* &) > 0}
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Proof Using the well-known representation of the coderivative (2.6) via the outer limit
(1.7) of the regular one (see [29,30]) as well as the continuity of I1.,, we get

D*Mz, (x)(y*) = Lim sup D*M g, (v)(v*). (3.21)

vF s

This allows us to calculate D*I1;, by passing to the limit in the relationships of
Theorem 3.5.
In case (a) we easily get from (3.21) and Theorem 3.5(a) that

Dz, (x)(y*) = Limsup D*Tlz, () (")
v ¥
= Limsup [V, (v)v*] = { VI, (x)y*}. (3.22)

v x
v¥—y*

In case (b) we employ Theorem 3.5(b) along with (3.21), the construction of A(x, y*)

in (3.19), definition (2.11), and representations (3.22) at the points of differentiability to get
the relationships

D*T g, (x)(y*) = Limsup D*Iz, (v)(®*) | J Limsup D*Iz, (v)(v*)

v—x, 0¥ y¥ v x,vF— ¥
A1 ()#0 A1 ()=0
= Limsup [VIg, (v)v*] U Limsup {x* € R"| v* —x* € Roul, (x*,ul) > 0}
v x,vF— y* v—>x,vF— y*
ue’DnLG A (0)=0
= Limsup [vn&,(v)v*]U Limsup A(v, v*) = [BB(HLQ)(x)y*]UA(x,y*),
v x, 0¥ y* v—>x, 0¥ y*
vePrig, A (0)=0

where the set D 2y unifies the points of differentiability of I1,, and where the last step is
due to the outer semicontinuity of A (v, v*) at (x, y*) meaning that

Limsup A(v,v™) = A(x, y¥). (3.23)

A (0)=0

To verify (3.23), pick any sequences of x; — x, vy — y*, and x; € A(xg, vf) with
x,’: — x* as k — oo and then find by (3.19) such «; € R that

vi —xf =oguy and (xf,ul)>0, kelN. (3.24)

Xk

This implies by (3.3) that oy = (1 + ctanzé)(v,’(k - X7, u)le) for all k € IN. Since M}Ck —
u}( by xo # 0, v,’: — y*, and x,’f — x*, the sequence {ay} also converges to some
nonnegative number. Thus passing to the limitin (3.24) ask — oo givesus y*—x* € R u )16
and (x*, u)lc) > 0. This means that x* € A(x, y*) by (3.19) and so verifies the outer
semicontinuity of A in (3.23).
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To proceed in case (c¢), we employ Theorem 3.5(c) and get similarly to the above that

D*Tz,(x)(y*) = Lim sup B*Hgo(v)(v*)U Limsup D*Mz, (v)(v¥)

v—>x, 0¥ ¥ v—x, vk y*
o ()0 2oy (0)=0
= Limsup [VHLQ(v)v*] U Lim sup {x* eR"| x* € ]R+u%, (v* — x*, u%) > 0}
v—>x, 0¥ y* v—x, 0¥ y*
veDHL€ Ao ()=0
= Limsup [VHLQ (v)v*] U Limsup B(v, v*) = [83(1’[@)(}5))}*] U B(x,y"),
v x, ¥y v—>x, 0¥ y*
UEDHEQ Ao (v)=0

where the mapping B(-, -) is defined in (3.20), and where the last step comes from the outer
semicontinuity of this mapping at (x, y*), which can proved similarly to (3.23).

Itremains to consider case (d) with x = 0. In this case we have by (3.21) and Theorem 3.5
that

D*Tz,(0)(y*) = Limsup D*Tz,(v)(*) | ] Limsup D*Ig, (w)(v*)

v—>0,0%— y* v—>0,0%— y*
A ()2 (0)£0 A1 (0)=0,27 (v)>0
. N* * . D *
|J Limsup D*Ig,)(v*) | JLimsup D*TIg, (0)(v*)
v—>0,v*—>y* vE—y*

2 ()<0,20 (0)=0

= Limsup [Vl‘[gg(v)v*]u Limsup A(v, v*)

v—=>0,0% —>y* v—=>0,0%—>y*
vePrg, 2 (=02 (1)>0
U Limsup B(v,v") ULim sup C (v™),

v—>0,0% > y* V¥ y*
21 (©)<0,30 ()=0

where the set-valued mapping C: R" = R” defined by
C") = {x" eR"|x* € Ly, v' —x" € Lz 4}

is clearly outer semicontinuous at the reference point. To proceed further, we now claim
that

Limsup A(v,v") = [x* € R"
=0, 0% — y*
/\ll(u):(;),,\z(;po §€Xy

ot eRiE (6 20 (3.25)

with the union in (3.25) taken over the set

= 1 ! 0 1 n—1 _
i '_{m[o ctan@](u})‘wE]R . ||w||_1},

The inclusion ‘C’ in (3.25) easily follows from u}] € X1 and the closedness of ¥;. To
derive the converse inclusion ‘2’, pick any x* from the right-hand side of (3.25) and find

o > 0and w € R* ! with |w|| = 1 satisfying the relationships
*—x*=oaf and (x*,€) >0 whereé—; L0 ! (3.26)
Y o o= " 14+ ctan26 | 0 ctand w |’ '
Letting v(¢) := t(ctanf, —w)’ with + > 0, we get from (3.2) that A;(v(t)) = O,

A2(v(t)) > 0, and “11)(;) = &. Hence (3.26) means that x* € A(v(¢), y*) for all t > 0,
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which ensures that x* belongs to the right-hand side of (3.25). Similarly we arrive at the
representation

Limsup B(v,v") = U {x*e R*|x* e Ryn, (y* —x* n) > 0},
v—>0,0F—y*

A (0)<0,45 (1)=0 nex;

where the union is taken over the set

— ! 1 0 1 n—1 _
Ez_{m[omné](w)‘weR »”w”—l}

This follows from the proof of (3.25) with replacing v(¢) therein by v(¢) := ¢(—tan @, w)T
ast > 0.
To complete the proof of the theorem in case (d), let us finally verify that

bd(Lz_g) = Ry %y and bd(Ly) = R Ty, (3.27)

The inclusion bd(ﬁ%_g) D R X is trivial. Conversely, take x = (x1, x2) € bd(ﬁ%_g),
which means that ctanfx; = |x2||. If x; = 0, then x = 0 and therefore x € Ry X;. If
x1 # 0, then x; > 0 and

X1 1 ( 2 1 1 0 1
=x =x 1+ctan9)— - e R X,
<x2 ) ! ( tangﬁm” ) ! 1+ ctan20 |:0 ctanf X2 +41

which justifies the first equality in (3.27). The second equality therein can be verified
similarly. U

It is worth mentioning that the sets ¥| and X,, which play an important role in the
proof of Theorem 3.6, agree in the symmetric case 6 = 45° of the second-order cone, while
31 # X5 in the general case 6 # 45° of the circular cone under consideration.

The last result of this section provides precise formulas for calculating the regular
derivative (2.7) of the projection operator Iz, onto the circular cone.

TrEOREM 3.7 (calculating the regular derivative of the projection operator)  For any
x € R" with decomposition (3.1) and any w € R", the regular derivative (2.7) of the
projection operator (3.5) onto the circular cone is calculated as follows:

@) Ifr(x)ra(x) # O, then 51‘[39 x)(w) = {Vl‘[ge (x)w}.
®) Ifri(x) =0and M (x) > 0, then
. . 1yL
DIz, (x)(w) = { ({Z)w} gthzjrvfis(g)() ;
(©) Ifri(x) <0and X (x) =0, then

. : 241
DI, (x)(w) = { ({80} gthz)rvfis(:.X) :
(D Ifri(x) = xo(x) =0, then

N {0} if w=0,
DIz, (0)(w) = { ¢ otherwise.
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Proof Tt follows from duality/polarity correspondences in variational analysis that
vE 51'[139 () (w) <= (x*, w) < (y*,v) when x* € D*Tz, (x)(y"); (3.28)

see, e.g. [30, Proposition 8.37]. This allows us to proceed with calculating the regular
derivative of Il 2, by using the corresponding coderivative and B-subdifferential formulas
obtained above.

Consider first case (a) of the theorem and pick any v € DIl £y (x)(w). Then it follows
from (3.28) and Theorem 3.6(a) that

(y*, VIIz, (x)w) = (VI g, (x)y*, w) = (x*, w) < (y*,v) forany y* € R".

This readily implies that v = VIl g, (x)w, i.e. 51‘[56 (x)(w) = {VIz, (x)w}.

In case (b) we take any pair (w, v) € gph(ﬁ [z, (x)) and get from Theorem 3.6(b) the
inclusion dp(Ilz,)(x)y* C D*Iz, (x)(y*), which readily ensures by Lemma 3.1(b) that
y* € D*Tlz, (x)(y*) and also that [T — (1 + ctan?0)ul ()T ]y* € D*Tz, (x)(y*). Thus
it yields by (3.28) the

(v*, w) < (y*,v) and <y* ~ (1 + ctan®0)u @) y*, w> < (y*,v) forall y* ¢ R",
(3.29)
The first inequality in (3.29) tells us that v = w, while substituting it into the second one
gives us (u)lc, w) = 0. Picking now x* € A(x, y*), we get by (3.19) that y* — x™ = au)lc
for some o > (. Hence

(F w) = (v —aud, w) = (yF, w) —aful, w) = (¥, ),

where the last step is due to v = w and (1 )1“ w) = 0 as shown above. Thus, we arrive at the
representation of the regular derivative DIl £, (x)(w) claimed in (b).

To proceed case (c) of the theorem, pick (w, v) € gph DIl £,(x)) and deduce from
Theorem 3.6(c) and Lemma 3.1(c) that 0 € D*I1¢, (x)(y*) and (1 + tan? 0)(u§)Ty*u§ €
D*Tz, (x)(y*). Hence we get from (3.28) that (0, w) < (y*, v) and ((1 + tan®0)(u2)T"
y*ui, w) < (y*, v) whenever y* € R"; therefore v = 0 and (u%, w) = 0. Taking x* €
B(x, y*) gives us by (3.20) that x* = ,BM)% for some 8 > 0. Then (x*, w) = (ﬂu%, w) =
0 = (y*, v), where the last step is due to v = 0 and (u)%, w) = 0. This justifies the regular
derivative formula in case (c).

Our final case is (d), where x = 0. Picking any (w,v) € gph(ﬁl‘[gy 0)), we get
from Theorem 3.6(d) and Lemma 3.1(d) in this case that y* € D*I1z,(x)(y*) and 0 €
D*I g, (x)(y*) for all y* € R". Plugging these into (3.28) yields (y*, w) < (y*, v) and
(0, w) < (y*,v). Hence v = w and v = 0, which gives us the formula claimed in (d) and
thus completes the proof of the theorem. O

4. Generalized derivatives of the circular cone projection operator via orthogonal
projections of spectral vectors

This section establishes useful relationships between the generalized derivatives of the
projection operator onto the circular cone and the projection operator itself onto the orthog-
onal spaces to the spectral vectors (3.3) associated with Lg; we call them for brevity the
orthogonal projections. Besides being of their own ‘qualitative’ interest, they essentially
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simplify the numerical procedure for calculating the generalized derivatives while providing
much shorter formulas that do not explicitly depend on the angle 6.

First we calculate orthogonal projections over a hyperplane based on convex optimiza-
tion. The general result on the projection over {x € R"|Mx = b} with M € R™*" being
row-full rank and b € R™ can be found in [36, Exercise 2D.10]. Here we provide the proof
for completeness.

Lemma 4.1 (orthogonal projections)  Given a nonzero vector £ € R", we have
1

I =7 - —
e ) [ BE

EST:| y forany y € R".

Proof Note that the projection of y onto £+ solves the following convex quadratic
optimization problem:

| 2 sl 2
min |y — x| min 5y — x| il
{s.t. x e {&t] s.t. (£,x)=0. 1)
Denote x := Ilg1(y) and apply to it the classical necessary and sufficient condition for

optimality of x in (4.1), which characterizes x as follows: there is a multiplier A € R such
that

X—y+Ar£=0and (§,x) =0,
This can be equivalently rewritten as

1
0= (y—A&.£) = (y.&) — Al&% k=w(y,§>-
It allows us to express the projection Tz 1 (y) in the form of
Mei(y) =& A Sy Les” [1 : ss’}
M =x=y-M=y- 5=y - —58 y= |- —5&§ |y
¢ €11 €1 €11
and therefore completes the proof of the lemma. [l

Having this in hand, we derive now alternative versions of the main results of Section 3
establishing relationships between the major generalized derivatives of I, and orthogonal
projections associated with the spectral vectors u}c, u% of the circular cone. We start with
the B-subdifferential (2.11) of I1,.

ProrosiTion 4.2 (B-subdifferential via orthogonal projections)  Let A;(x) and u; i =
1, 2, be the spectral values (3.2) and spectral vectors (3.3), respectively, associated with the
vector x € R" in the spectral decomposition (3.1). Then we have the following relationships
betweenthe B-subdifferential of the projection operator Il ¢, and the orthogonal projections
generated by u;

(@) Ifr1(x)A2(x) # 0, then

ap(Tg,)(x)
1 if Aj(x) >0and Ax(x) > 0,
_J0 if A1(x) <0Oand Ap(x) <O,

B  PRIIE (1 - 7M(j;j);>](x)) [1 - n(u@l] if 21(x) < 0and Aa(x) > 0.
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(b) IfA(x) =0and Ay(x) > 0, then dp(Tz,) (x) = {1, n(uw}.
© Ifr(x) <0and da(x) =0, then dp(Tg,)(x) = {0, 1 — 21 }.
(d) Ifr1(x) = xa(x) =0, then '

ap(Mg,)(x) = {0, 1} UCO{H(M%)J_, I =T Izl = 1},

Proof Applying Lemma 4.1 to § = u}c, u?c and using formulas (3.3) for the spectral
vectors give us

1 —1 ctanfxp

H(ui)L =1+ 1 4+ ctan20 |: ctanfi, —ctanzé‘izizT i| ’ @2
1 1 tan 0x»

H(“;%)J' =I-= 1+ tan26 [ tan Oxo tan? 9)22)?; i| ’ 3)

Then the result follows by comparison (4.2) and (4.3) with the corresponding calculations
of Lemma 3.1 and taking into account the gradient expression (3.6) for I1z, at x in case

(a). O

Next we establish relationships between the directional derivative of Tlz, and the
orthogonal projections generated by the spectral vectors.

ProrosiTioNn 4.3 (directional derivative via orthogonal projections)  In the setting of
Proposition 4.2 we have the following expressions for the directional derivative of Tl z,:

(@) Ifr(x)A2(x) # O, then

M, (i h)
h if Ap(x) > 0and X (x) > 0,
~ 10 if A1(x) <0and 2 (x) <O,

A () A () .
S T ) + (1 - 7,\2()()2_);1@) [h - l'l(u%)L(h)] if A;(x) < 0and s (x) > 0.
®d) Ifri(x) =0and 2 (x) > 0, then

h it Wl h)>0
! . — X =
£y h) = { T, 1yL(h) otherwise,

(©) Ifri(x) <0and X r(x) =0, then

0 if (u2,h) <0,

/ . —
M, (xs h) = { h — T2 (h) otherwise.

Proof Similar to Proposition 4.2 with applying Lemma 3.2 instead of Lemma 3.1. [l

Due to Proposition 3.4, the expression of graphical derivative DI1 .z, (x) via orthogonal
projections can be obtain as well. To proceed now with coderivatives, we first consider the
case of the regular coderivative (2.8).

ProprosiTioN 4.4 (regular coderivative via orthogonal projections)  In the setting of
Proposition 4.2 we have the following expressions for the regular coderivative of Tl ¢, at x
for any y* € R":
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(@) Ifr1(x)A2(x) # 0, then

D'z, (x)(y")
y* if Ap(x) > 0and A2(x) > 0,
_J0 if A1(x) <Oand Ar(x) <0,
S s () + (1 - #(;m) [y* - n(u%)L(y*)} if A1(x) < 0and aa(x) > 0.

®) Ifri(x) =0and M (x) > 0, then

sk o _ [ eoly  Mnr 0} it (v uy) =0,
Dz, ) (7) = { ) otherwise.
() Ifr(x) <0and r(x) =0, then

co{0, y* — M2 9} if (y*,u3) =0,

Nk *Y
D Iz, (x)(y") = { @ otherwise.

) IfA1(x) = Aa(x) = Oand thusx = 0, then D*T1z, (x)(y*) = Lo {y* - ﬁ%_g} .

Proof We need to justify the following representation of the mapping A from (3.19):

co{y*, My (7)) if (v, uy) =0,

Alx,y") = { @ otherwise. “®

To proceed, take x* € A(x, y*) and get by (3.19) that x* = y* — au}c with « > 0 and
(x*, u;) > 0. Thus

1

1 * 1
J— —a’
) 1 + ctan26

0 < (¢ uy) = (v uy) — allugl? = (%, uy
which yields @ < (1 + ctan?0)(y*, ul). If (y*,ul) < 0, we have A(x, y*) = @ while
(y*, u)lc) > 0givesus 0 < o < (1 4 ctan?0)(y*, u}c). The case of o = 0 corresponds to

yr=x" e Alx,y")
while the other one o = (1 + ctan?0)(y*, u }C) corresponds to
x* = y* — (1 +ctan®0) (y*, ulyu! = y* — (1 + ctan®0)ul )T y* = M1y (0.
In this way we arrive at the inclusion

Ax, y*) Ceofy*, T (v} as (¥ uy) = 0.

To verify the converse inclusion in (4.4), it suffices to show, by the convexity of A(x, y*),
that y* and H(ulx)J_(y*) are both in A(x, y*). Since (y*, ul) > 0, we clearly have y* €
A(x, y*). Observe further that
and so y* — I, 1)1 (%) = Bu! for some B € R. Thus

BluylI? = (y* = Ty (v, u)) = (y*, uy) =0,
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i.e. B > 0. This ensures together with (M)t "), u}c) = 0 that Iye (y*) € A(x, y"),
which therefore verifies representation (4.4). The following representation

CO{Oa y* - H(u%)l-(y*)} lf (y*’ u?y) Z Oa

4.5
[ otherwise 3)

B(x,y*) = {

can be derived similarly. We complete the proof by putting Theorem 3.5, (4.4), and (4.5)
together. O

We present the main result of this section establishing expressions of the coderivative
(2.6) of the projection operator I, via the orthogonal projections generated by the spectral
vectors (3.3).

THeEOREM 4.5 (coderivative via orthogonal projections)  In the setting of Proposition 4.2
we have the following expressions for the coderivative of 1z, at x for any y* € R":

(@) Ifr(x)A2(x) # O, then

D'z, (x)(y)
y* if Ai(x) > 0and Ao(x) > 0,
_o if 2 (r) <0and A>(x) < 0,
T T %) + (1 - 712&5—(?1&)) [y* . (y*)j| if A1(x) <0and A (x) > 0.

(d) Ifri(x) =0and Ma(x) > 0, then

co{y*, M1yt )} if (y*,uy) =0,

* *y
DIz, (x)(y™) = { {V*, Tt (™)}  otherwise.

() Ifr(x) <0and rr(x) =0, then

co{0, y* — M2 ()} if (v*,u3) =0,

* *y
D™, (x)(y") = { {0, y* — H(uﬁ)i(y*)} otherwise.

(d) Ifri(x) = Aa(x) = 0and thus x = 0, then

DTz, (0)(y™)

={oy Ul U CO{H(M;)L(y*), AR | (y*)}

llz2l=1

U U Co{y*, Hgl()’*)}
EEbd(ﬁ%_Q)/(O)
(*.6)z0

U U CO{O, y* —l'[nl(y*)} U[(ﬁgﬂ{y*—ﬁg,g})].

nebd(Ly)/{0}
(n.y*)=0
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Proof Follows the proof of Proposition 4.4 with employing Theorem 3.6 and
Proposition 4.2. 0

Proceeding similarly with the usage of Theorem 3.7, we arrive at the following result.

THEOREM 4.6 (regular derivative via orthogonal projections)  In the setting of Proposi-
tion 4.2 we have the following expressions for the regular derivative of Iz, at x for any
w e R":

(@) Ifr(x)ra(x) # O, then DT, (x)(w) = {VIz, (0w}
®) Ifri(x) =0and M (x) > 0, then

Mg} if we @t
0

51—159 () (w) = { otherwise.

(©) Ifri(x) <0and X o(x) =0, then

~ _ : NI
BTl xya) = { {[1-T Jan] if wewd?t,
] otherwise.

(D Ifri(x) = Xxa(x) =0, then

Bz, 0)w) = | M@ or {[1 -1 o) i w=o,
@ otherwise.
We conclude this section with two remarks clarifying our approach and possible
applications.

Remark 4.7 (on reduction to the second-order cone) Recalling relationships (1.6)
between the circular and second-order cones, a natural question arises about the possibility
to calculate generalized derivatives of the circular cone Ly by reducing it to the second-
order cone /C". In particular, would it be possible to derive the results on calculating the
coderivatives of Iz, in Theorems 3.5 and 3.6 from the known results of [35] for ITxn?
Our discussions below show that such an approach meets principal difficulties and does
not seem to be implemented. That is why we give the detailed proof and arguments on
some main results given above, although some analysis techniques are inspired by [35].
Indeed, for any closed and convex set E, the projection and normal cone have the following
well-known formulas

Mg=+Ng) " and Np =T1,' — I (4.6)

Applying to (1.6) the calculus rules from [29, Corollary 1.15] and [30, Exercise 6.7] gives
us

N, (x) = ANin (Ax) and Tz, (x) = A~ Tien (Ax). (4.7)

Unifying (4.6) and (4.7) yields the projection representation for £y via the inverse projection
for K" by

-1
Mg, = (I + ANgn 0 A)~! = (1+A(1‘[,—C}, —I)oA) . 4.8)
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The presence of the inverse operator in (4.8) does not make it possible to represent the
regular and limiting coderivatives of I1, via the corresponding constructions for ITic» by
employing the known calculus rules. Let us demonstrate it for the case of the coderivative
D* having in mind that the same arguments work for the case of D*. To proceed, we get
from (4.8) the equivalences
(x,y) e gphIly, <= x —y € ANkn(Ay) A7 lx — Aily € Nxn(Ay)
— Ay=Tn(A"'x — A7y + Ay)
— (A 'x— A7y + Ay, Ay) € gph TTxcn

Al A— At X
= |: 0 A ](y) € gphIxn. 4.9)

Consider further the extended matrix

At A- ATt o A —A+ A7
1*__|: 0 A i|w1thF —|:0 A

and observe from (4.9) that gph I1z, = I'~!(gph Icn). This gives us the representation

nghnzlg (x, Mg, (x)) = FNgPhl'I)cn (FT ( l_[;:(x) >> '

Using this and the coderivative definition (2.6), we have the following transformations:

y* € D'z, (1) (x*) &= (v*, =x¥) € Ngphri, (¥, Tz, (1))

= Fnghn)C” (F < H,C,)gc(x) ))

= e (7))

&= (Ay* + Ax* — A™'x*, —A7'x*) € Ngphrien
x (A7 x + ATl g, (x) — A7z, (x), ATl g, (1))
— (A7 'x*, Ay* + Ax* — A" 'x*) € gph D* T
X (ATlz, (x) + A" (g, (x), ATlz, (x))

—[A-A"" A] ()yc: > € D*Micn (ATl 2, (x) + A7 T (00 (1)) (A7),
(4.10)

Since the operator [ A—A"1 A ] in (4.10) is not invertible, the obtained relationship does
not allow us to easily find (x*, y*) and so to reduce calculating the coderivative of I, to
that of I cr.

Remark 4.8 (applications of generalized derivatives) It has been well recognized in
variational analysis and optimization that the generalized derivatives considered in this
paper are very instrumental for characterizing fundamental properties of solutions maps
to constraint and variational systems related to Lipschitzian stability, metric regularity,
openness, calmness, etc., as well as for a variety of applications to optimization, equilibrium,
and control problems. Among numerous publications on these topics, we refer the reader
to the books [29,30] and to the recent paper [8] devoted to general problems of conic



138 J. Zhou et al.

programming; see also the bibliographies therein. It is crucial to emphasize that the results
established in these directions are the most effective when the aforementioned generalized
derivative can be calculated entirely in terms of the initial problem data. This is done in
this paper for the projection operator onto the circular cone. Detailed applications of the
obtained results to particular issues of variational analysis and optimization will be done in
our future research; see also the next section.

5. Full and tilt stability in circular cone programming

The final section of the paper provides applications of the generalized derivatives to complete
characterizations of the fundamental notions of #ilt and full stability of locally optimal
solutions for the case of mathematical programs with circular cone constrains, or problems
of circular come programming. It has been known from the general optimization theory
that the most effective characterizations of these notions are given via the second-order
subdifferential of the indicator functions to the corresponding constraint mapping, which
in our case is the circular cone Lgy. Since the second-order subdifferential (2.10) is the
coderivative of the first-order subdifferential mapping for the indicator function 6z, of
Ly, the calculation of this construction plays a crucial role in the desired stability charac-
terizations. The coderivative calculation results for the projection operator I, obtained
in Sections 3 and 4 could be very instrumental to proceed in this direction due to the
relationships in (4.6) between the normal cone to a convex set and the projection onto it.
Implementing it in detail requires careful and lengthy considerations, similarly to what has
done in the recent paper [8] in the case of the second-order cone.

In what follows we are able to significantly simplify this work in the case of the circular
cone by taking into account its relationship (1.6) with the second-order cone and applying
the results of [8] together with calculus rules of generalized differentiation. First we present
three technical lemmas of their own interest, which are needed for our subsequent analysis.

LemMma 5.1 (interior and boundary relationships) The following relationships hold
between the interiors and boundaries of the circular and second-order cones:

(@) intLy=A"lintK" and bd Ly = A" 'bd K";
(b) intK" =AintLy and bd K" = Abd Ly.

Proof Note that A is nonsingular. It is easy to verify that
intLo = {x e R"| xjtand > [|Ixz]|}, intK" = {x € R"| x; > [[x2]},
bd Ly = {x e R"| x;tan 6 = ||x2]|}, bdK" = {x € R"| x; = |x2]l}.
which directly leads us to the claimed relationships. O

LEmMma 5.2 (normal and tangent cones to the circular cone)  For x € Ly we have the
following formulas for the normal and tangent cones to Lg:

—ﬁ%_g if x= 0,
(@) Ng,(x) =4 {0} if x eintly,
R (—xtan% 0, xp) if x € bd Ly/{0}.
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Ly if x =0,
(b) Tg,(x) =13 RR" if x €int Ly,
{(d,dr) € R"| d] x; — tan® Ox1dy < O} if x € bd Ly/{0}.
R" if x=0,
(c) span{Nge (x)} =1 {0} if x €int Ly,

R(—x; tan” @, xp) if x € bd Lg/{0}.

Proof We combine (4.7) with calculations of Nx» and its span obtained in [6, Lemma 25]
and [25, Lemma 3.5 and (3.16)], respectively, to get the expressions

span {N,(x} = A span {Ni»(Ax)}

R” if Ax =0,
= A1 {0} if Ax € int K",
R(—x;tan @, xp) if Ax € bd K"/{0}
R" if x =0,
= {0} if x €int Ly,

R(—x; tan @, xp) if x € bd Ly/{0},

which thus complete the proof of the lemma. O

Lemma 5.3 (relationships between the first-order and second-order subdifferentials of § -,
and 8x»)  Forany x € Ly the following relationships hold:

(@) 98z,(x) = Addkn (Ax);
(b) 828[,9 x, w)(n) = A828K»1(Ax, Aflw)(Au) whenever w € 082,(x) and u €
R".

Proof To verify (a), observe from (1.6) that 62, (x) = §xc» (Ax), which yields 962, (x) =
Ad8xcn (Ax). This implies therefore the graph relationship

A"l o
gph(aaﬁg)z[ 0 A]gph(S(S;Cn).

To prove (b), we take the latter into account, pick (x, w) € gph(dd.,), and apply the
calculus rule from [29, Theorem 1.17] to obtain the equality

A 0 -
Ngph(as,) (X, w) = |: 0 A-! ] Neph(9s,cn) (Ax, A "w).
This gives us by definition (2.6) that
(M, 'U) € gph(D*asﬁ())(-x7 w) — ('U, —M) € ngh(aéﬂe)(x’ w)

= (A, —Au) € Ngph(ps,n) (Ax, A" w)
— (Au, A"'v) € gph(D*8icn)(Ax, A” w),

which readily ensures the equivalences

v e (D*382,)(x, w)(u) <= A 'v e (D*8xn)(Ax, A w)(Au)
= v e AD*Sxn)(Ax, A w) (Au).
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By construction (2.10) we have therefore

3%8,,(x, w)(u) = D*(DSc,)(x, w)(u) = A(D*Sxcn)(Ax, A~ w)(Au)
= A8k (Ax, A" 'w)(Au), (5.1

which justifies the second-order relationship claimed in (b). |

Now we are ready to obtain major calculations for the second-order subdifferential of
8., that are crucial for deriving the main results of this section.

THEOREM 5.4 (major characteristics of 82859) Forany x € Ly andw € N, (x) we have
the following calculation formulas for the domain

dom 828, (x, w)

u=20 if —weintﬁ%_g,
=lueR"|ueR(—wjctan?0, wy) if —w € bd Lz _4/{0}, x =0,
(u, w) =0 if—webdﬁ%,g/{O}, x € bd Lg/{0}
(5.2)
and the value of the second-order subdifferential of 6, (x, w) at zero given by
R" if x=0,
328, (x, w)(0) = { {0} if x €int Ly, (5.3)

R(—x; tan 6, xp) if x € bd Ly/{0)}.

Proof Employing Lemmas 5.1-5.3 as well as [25, Theorem 3.6 and Lemma 4.6] yields
dom %57, (x, w) = A~'domd?sxcn (Ax, A” w)

u=0 if —A lw eintk”,
= A" {u € R" | R(—wjctanf, wy) if — A~ w e bd K"/{0}, Ax =0, }
w, A7 lw)y =0 if Ax,—A"lw e bd K" /{0},
u=20 if —A 2w eint Ly,
= A"} {u e R" | R(—wjctand, wy) if — A 2w € bd Lg/{0}, x =0, }
w, A7 'w)y =0 if x,—A"2w e bd Ly/{0},
u=0 if —A 2w eint Ly,
= {ueR"| R(—wjctan?0, wy) if — A 2w e bd Lg/{0}, x =0, }
(u, w) =0 it x, —A"2w € bd Lg/{0}
u=0 if —weintﬁ%_g,
= {ucR"| R(—wjctan?0, wy) if —w €bd £%_9/{0}, x =0,
(u, w) =0 it —webdLz_g/{0), x €bdLy/(0)

where we use the fact from [2] ensuring that ALy = ﬁ%_g. This justifies (5.2).
To verify (5.3), observe from (4.7) and (5.1) that

978, (x, w)(0) = AD*8icn (Ax, A~ w)(0) = A span{Nycr (Ax)}
= span{ ANy (Ax)} = span{ N, (x)}, (5.4)

where the second equality comes from [25, Theorem 3.6]. Then (5.3) follows from
Lemma 5.2(c), which therefore completes the proof of the theorem. O



Optimization 141

After all these preparations from generalized differentiation, now we are able to proceed
with the main topic of this section concerning second-order characterizations of the fun-
damental notions of till and full stability in problems of circular programming formulated
as follows:

minimize f(x) subjectto g(x) € Ly, (5.5)

where f : R" — Rand g : R” — IR™ are assumed to be twice continuously differentiable
at the reference points. Note that we consider the case of only one circular cone constraint
in (5.5) just for simplicity. It is possible to carry out the case of products of circular cones
without any difficulties.

Along with (5.5), consider its perturbed two-parametric version P(w, v) given by

minimize ¢(x, w) — (v, x) over x € R" with ¢(x, w) := f(x, w) + 3¢, (g(x, w)),
(5.6)
where the vector w € IR¢ signifies basic perturbations with f(x,0) = f(x) and g(x,0) =
g(x), while the vector v € R” stands for #ilt perturbations. For a locally optimal solution x
to (5.5), fix a positive number y and consider the (local) optimal value function

my (w, v) = inf {p(x, w) = (v, 0] Ix =% <y}, W,v) e RY xR,
and the corresponding optimal solution map
M, (w, v) = argmin {p(x, w) — (v, x)| |x =% <y}, (w,v) e R x R".

Following the scheme of [15] for general optimization problems, we define the notion
of full stability of locally optimal solutions to (5.6) and its tilt stability predecessor.[16]

Definition 5.5 (full and tilt stability) A point x is a FULLY STABLE locally optimal
solution to P(w, v) if there exist a number y > 0, the neighbourhoods W of w and V of v
such that the mapping (w, v) = M, (w, v) is single-valued and Lipschitz continuous with
M, (w, v) = x and furthermore the function (w, v) + m, (w, v) is Lipschitz continuous
on W x V. If ¢ in (5.6) does not depend on w, then x is called TILT- STABILE local minimizer
to P(v).

Itis easy to see that in the case of tilt stability the value function m,, (v) is automatically
Lipschitz continuous around v. Although the notions of tilt and full stability have drawn
much attention in the literature for various classes of optimization problems (see the
references and discussions in Section 1), we are not familiar with any work in this direction
for problems of circular cone programming.

In what follows we derive complete characterizations of these stability notions in the
perturbed setting of P(w, v) from (5.6). Observe to this end that we can confine ourselves
to characterizing full stability, which readily imply the corresponding results for tilt stability
when the parameter w is absent in (5.6).

Considering further this perturbed setting of circular cone programming, recall that the
partial Robinson constraint qualification (RCQ) holds at (x, w) if

Oeint{g(i,u_))+ng()E,ﬂ))]R" —,C@}. (5.7)
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Our first characterization of full stability is obtained under RCQ via the so-called partial
strong metric regularity (PSMR) of the subgradient mapping d,¢ : R” x R¢ = R” from
(5.6) at (x, w, v) meaning that the partially inverse mapping

Sp(w, v) 1= {x € ]R"| v € 0, p(x, w)}
admits a Lipschitzian single-valued localization around this point.

TrHEOREM 5.6 (full stability via PSMR) Let x be a local minimizer of (5.6) under the
validity of RCQ (5.7). Then X is fully stable in problem P(w, v) with v € d,@(x, w) if and
only if the partial subgradient mapping dx¢ is PSMR at (x, w, v).

Proof Employing relationship (1.6) between the circular and second-order cones, rewrite
(5.5) as
minimize f(x) subjectto Ag(x) € K" (5.8)

and do the same with the perturbed version (5.6), where the corresponding function ¢ is
represented by

ox, w) = f(x,w) 4+ Sxn (Ag(x, w)), (x,w) e R" x RY. (5.9)

It is easy to observe the relationships

0 € int {g(xX, w) + Vig(&, w)R" — Ly} < 0 € int {Ag(x, w) + AV, g(¥, )R" — ALy}
= 0 cint {Ag(X, ©) + AV, g (%, )R" — /c"],
(5.10)

which show that RCQ (5.7) for the circular cone program under consideration is equivalent
to the corresponding version of RCQ for the perturbed version of the second-order cone
program (5.8). Furthermore, we have for ¢ in (5.6) under RCQ (5.7) that

dep(x,w) = Vi f(x,w)+ Vig(x,w)* Ng, (g(x, w))
Vef @, w) + Vigx, w) ANin (Ag(x, w))
= Vif(x,w)+ (AVeg(x, w))" Nicn (Ag(x, w)),

which is the partial subdifferential of ¢ in (5.9) under (5.10). This deduces that the PSMR
property of the subgradient mapping d,¢ in the perturbed version of the circular cone
program (5.5) agrees with the one for its second-order cone counterpart (5.8). Applying
now the result of [25, Theorem 4.2] on characterizing full stability via PSMR in second-
order cone programming justifies the equivalence claimed in this theorem. Il

To derive further characterizations of full stability expressed entirely via the circular
cone program data, we need more qualification conditions formulated in the following
definition.

Definition 5.7 (partial second-order qualification and nondegeneracy) Let (x,w) €
R" x R be such that g(x, w) € Ly in the framework of (5.6). We say that:
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(a) The partial SECOND- ORDER CONSTRAINT QUALIFICATION (SOCQ) holds at (x, w)
if

3?8, (g(x, ), )(0) Nker V,g(¥, w)* = {0} forany y € N, (g(x, w)).
(b) The pair (x, w) iS NONDEGENERATE for (5.6) if

Vig(x, w)R" +1in{Tz, (¢(x, w))} = R", (5.11)
where lin{7z, (g(x, w))} is the largest linear subspace contained in Tz, (g(x, w)).
The first condition in Definition 5.7 is a specification for (5.6) the qualification condition
employed in [26] for developing chain rules of second-order generalized differentiation,
while the nondegeneracy condition (5.11) is taken from [7], where it was considered for
general problems of conic programming. Note they both conditions in Definition 5.7 imply

the partial RCQ (5.7). It occurs that they are equivalent in the general framework of circular
cone programming.

ProrosiTioN 5.8 (equivalent descriptions) The partial second-order qualification and

nondegeneracy conditions from Definition 5.7 are equivalent at any point (X, w) feasible
to (5.6).

Proof It is easy to deduce from the normal-tangent duality for convex sets that the
nondegeneracy condition (5.11) can be rewritten in the form

span{ N, (g(x, w))} Nker V,g(x, w)* = {0}.

Then the claimed equivalence follows from the span expression (5.4) in the proof of Theorem
5.4. Observe furthermore that Theorem 5.4 allows us to represent the equivalent qualification
conditions of Definition 5.7 explicitly in terms of the initial data of the circular cone Ly. [

Next we formulate two second-order conditions, each of which completely characterizes
full stability of local minimizers for circular cone programs under the validity of the
equivalent nondegeneracy and SOCQ properties of Definition 5.7. Given (%, w) € R” x RY
and v € d,p(x, w), consider the Lagrange function for P(w, v) defined by

L5 (x, w,2) = f(x,w) — (A, g(x, w)) (5.12)
and form the corresponding Karush—Kuhn—Tucker (KKT) system
0e V. L5, w, 1) —0, —A€Ng, (g(x, w)), (5.13)

which admits the unique Lagrange multiplier A € R” under the validity of the nonde-
generacy/SOCQ property at (x, w). Define also the associated critical cone at (x, w) by

Cro(z, w) = {u e R"| Vi f(x, w)u <0, Vig(x,w) € T, (g, w))}. (5.14)
Definition 5.9  (second-order growth and strong sufficient optimality condition)  Let

(x,w) € R" x R? be such that g(x, w) € Ly, and let v € d,p(x, w) in the framework of
(5.6). We say that:
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(a) The UNIFORM SECOND- ORDER GROWTH coNDITION (USOGC) holds at (x, w, v)
if there exist n > 0 and neighbourhoods U of x, W of w, and V of v such that for
any (w, v) € W x V and any xy,, € U satisfying v € 9@ (xyy, w) in (5.6) we have

S, w) > fwu, w) + (U, X — Xyy)
+ nllx — xwol>  whenever x € U with g(x, w) € Lg. (5.15)
(b) The STRONG SECOND-ORDER SUFFICIENT OPTIMALITY cONDITION (SSOSC)
holds at (x, w) if
(w, V2o L5 (%, 0, Du) + (HE0 (%, w, Mu, u) > 0 forall u € span {C% (%, )} /{0},
where A € R™ is a unique solution of the KKT system (5.13), and where
HEO (%, W, R)
)1 R | of
= (g(x, w)), Vxg(E, ) [ 0 —ctan61
0 otherwise.

} Vyg(x,w) if g(x,w) € bd Ly /{0}

Now we are ready to establish the main result of this section providing complete second-
order characterizations of full stability of locally optimal solutions to circular cone programs
that are expressed entirely in terms of their initial data.

TrEOREM 5.10 (second-order characterizations of full stability of locally optimal solutions
to circular cone programs)  Let X be a feasible solution to the parameterized problem
P(w, ¥) from (5.6) with some basic parameter w € R? and tilt parameter v satisfying

VeV f(X, W)+ Vig(x, w)*Ng, (g(x, w)). (5.16)

Suppose that the equivalent partial SOCQ and nondegeneracy properties from Definition
5.7 hold at (x, w). Then each of the uniform second-order growth condition at (x, w, v) and
the strong second-order sufficient optimality condition at (x, w) formulated in Definition
5.9 is necessary and sufficient for full stability of X in the perturbed problem P(w, v).

Proof Note first that condition (5.16) is equivalent to the aforementioned stationary
condition v € d,¢(x, w) due to the elementary subdifferential sum and chain rules for
the function ¢ from (5.6); see [29,30]. Rewriting the circular cone program (5.5) in the
equivalent second-order cone programming form (5.8), we may proceed similarly to the
proof of Theorem 5.6. The SOC counterparts of the second-order characterizations of full
stability claimed in the theorem are obtained in [25, Theorem 4.4 and Theorem 4.8]. We need
now to verify that the assumptions made and the second-order characterizations formulated
in this theorem reduce to those given in the corresponding results of [25].
Let us start with the SOCQ from Definition 5.7(a). We have the equivalences

3231:9 (8(x, W), ¥)(0) Nker Vyg(¥, w)* = {0} with y € N, (g(x, w))
= AP%8icn (Ag(x, W), A715)(0) Nker Vyg(x, w)* = {0} with A™!5 € Nin (A 1g(x, )
= 3%8xcn (Ag(E, W), A715)(0) N A Tker Vg (&, w)* = {0} with A™'§ € Nen (A~ g (%, )
= 92810 (Ag(x, W), A715)(0) Nker (AVyg(x, w))" = {0} with A™'§ € Nien (A~ g (%, w)),

which show that the assumed SOCQ for the circular cone program is equivalent to the one
in [25, Theorem 4.4 and Theorem 4.8] regarding the perturbed second-order cone program



Optimization 145

(5.8). Since it is obviously to observe that USOGC (5.15) for the circular cone program
agrees with that in [25, Theorem 4.4] for the second-order cone program (5.8), it remains to
verify such a correspondence for the SSOSC in Definition 5.9(b) and that in [25, Theorem
4.8].

To proceed, observe that the Lagrange function (5.12) is represented as and

L% (x, w, M=f(x,w) — (A, glx,w))=f(x, w) — <A_1X, Ag(x, w)):L’Cn (x, w, A_lk)
while the KKT system (5.13) can be written as
0e VLM (%, @,A7'R) — 0 and — A7'% € Nin (Ag(R, ).

This means that A~ is the Lagrange multiplier for the perturbed second-order cone
program associated with (5.8). Furthermore, for the critical cone (5.14) we have

Cro(x,w) = {u e R"| V, f(X, w)u <0, AV,g(x, w) € Tin(Ag(¥, w))} = CX' (%, w),

which ensures in turn the following representation of the function H~¢ in Definition 5.9:

HE (%, 0, )
(A=) N I . .
_ _—(Ag(i, w))lvxg(x,w) A|:0 _I]AVXg(x,w) if Ag(x,w) € bd K" /{0},

0 otherwise
=HN (7, w, A7'R).

It gives us the corresponding SSOSC for the second-order cone program (5.8) used in
[25, Theorem 4.8] and thus completes the proof of this theorem. O
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