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Abstract A notion called norm subdifferential local uniform convexity (NSLUC) is
introduced and studied. It is shown that the property holds for all subsets of a Banach
space whenever the norm is either locally uniformly convex or k-fully convex. The
property is also valid for all subsets of the Banach space if the norm is Kadec-Klee
and its dual norm is Gateaux differentiable off zero. The NSLUC concept allows us to
obtain new properties of the Klee envelope, for example a connection between attain-
ment sets of the Klee envelope of a function and its convex hull. It is also proved that
the Klee envelope with unit power plus an appropriate distance function is equal to
some constant on an open convex subset as large as we need. As a consequence of
obtained results, the subdifferential properties of the Klee envelope can be inherited
from subdifferential properties of the opposite of the distance function to the comple-
ment of the bounded convex open set. Moreover the problem of singleton property of
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sets with unique farthest point is reduced to the problem of convexity of Chebyshev
sets.

Mathematics Subject Classification Primary 49J52 - 46B20; Secondary 52A41 -
41A50

1 Introduction

Let (X, || - ||) be areal normed vector space. At the beginning of thirties of tweentieth
century S. Mazur considered the following property:

Every closed bounded convex subset of X, say D, is the intersection of closed balls
containing i,
See [28]. There are several papers where this is investigated. We refer to [3,8] for
surveys on achievements and historical information of the property, which is called
nowadays the Mazur Intersection Property, MIP for short. In other words, denoting
by B[x, r] [resp. B(x, r)] the closed (resp. open) ball centered at x with radius r > 0,
we can express the Mazur Intersection Property as follows

D= ﬂ Blx, r].

xeX,r>0,DCB[x,r]

Moreover we expect that D N (B[x, r]\B(x, r)) # ¥ for every ball with the smallest
radius in the right-hand side of the equality. With this geometry we can relate an
analytic reasoning. Namely, for every bounded subset S C X we can define the
farthest distance function from the set S (also called antidistance function)

Ag(x) :=sup|lx — y|
yesS

and the set Qs(x) of farthest points from S to x, that is,
Os(x):={yeS:lx—yl=As(x)}

Using the notions defined above the Mazur Intersection Property can be rewritten
in the form

D= ﬂ Blx, Ap(x)].

xeX

The nonemptiness of the intersection DN (B[x, r][\B(x, r)) # @withr = Ap(x)isin
fact a question on nonemptiness of the set of farthest points. The above consideration
can be embedded into a more general set up. Namely we can use the Klee envelope
instead of the farthest distance function, that is, for A > 0, p > 1 and an extended
real-valued function f : X — R U {+o00} we put
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The NSLUC property and Klee envelope 925

1
K,p f(x) 1= sup (—le =7 - f(y)) : ey
yeX p)L

Then the associated attainment set is denoted by Q; , f (x), that is,

1
OQppf(x) = Hy €X: HHX —yIP=f = Kx,pf(x)] . )

Of course, the Klee function with p = 1 and A = 1 coincides with the farthest
distance function, that is, «1,1(¥s)(x) = Ag(x) and Qy ,(¥s)(x) coincides with
Qs (x), whenever f is the indicator function s of a subset S of X, thatis, ¥s(x) =0
if x € § and Y¥5(x) = 400 otherwise.

We shall see that results on the Klee envelope add new knowledge to the old
problems recalled below concerning sets of farthest points. Let us also point out
that using this set up we do not take care about the convexity of the set S, more
generally about the convexity of the function f that we transform through the Klee
envelope. However, it is worth considering whether the convexity is important or not
in Definitions (1) and (2). On the one hand, we show that it does not matter if we take
forcof in (1), we get the same value, see Proposition 7. On the other hand, in some
spaces we have also the following implication

d € 05,p(C0 f)(x) = d € co(Qy p f(x) N (x + span(d — x))),

which entails the inclusions

Qx,pf(x) C Q1,p(C0 f)(x) CcoQs,pf(x), 3)

See Theorem 2. Thus the convex hull of the associated attainment set for ¢o f can be
recovered as the convex hull from the associated attainment set for f. When f is the
indicator function g, we obtain the equality

0s(x) = Oews(x),

in several important cases increasing the range of its use, see Sect. 5 and Theorem 2.
Of course, if Qg(x) is single-valued, then Qcos(x) is single-valued too in this case.
So, natural is the question: Which sets and points have this property? There is also
the old question posed by V. Klee (see [26] or [23]), closely related to this question,
namely:

Klee’s question: Suppose that Q s(x) is a singleton for every x € X. Must S consist
of a single point?

In fact, if we look carefully at [26, Theorem1.2] we notice that an affirmative answer
to the above question by V. Klee implies the convexity of Chebyshev sets and vice
versa, whenever X is a real Hilbert space; we recall that a set S is called Chebyshev
provided that every point of the space X admits a unique nearest point in S. So far, both
questions are unsolved in Hilbert spaces, see for example [23]. Let us also point out that
not always investigating farthest points from a set S can be changed into finding farthest
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926 A. Jourani et al.

points from its closed convex hull. For example, if X := ¢g, x := (1, -1 31 D,
S; = (i_l, 0,...,0,1,0,...) with 1 being the ith component forevery i = 2,3, ...,
S 1= {s2,53,...}, then Qs(x) = ¥ but Oe5(x) = {0} since 0 € ¢l ¢1)S C COS.
This example realizes the need of finding a large class of spaces and sets for which (3)
holds true. For this reason we propose a new notion, called norm subdifferential local
uniform convexity (NSLUC), see Definition 1, which allows us to get in particular (3)
in several cases, for example:

1. The norm of X has the LUR property (that is, the local uniform rotundity/convexity
property);

2. The norm of X is fully k—convex;

3. The norm of X is strictly convex and has the Kadec-Klee property, and S is rela-
tively weakly sequentially compact;

4. X is a Banach space whose norm has the Kadec-Klee property and the dual norm
is Gateaux differentiable off the origin;

5. The norm of X is strictly convex and S is relatively norm-compact,

See Sect. 5 for details on relations among NSLUC properties and properties of the
norm, and Theorem 3 where (3) is established in the listed cases. As an example of
application of obtained results we relate the Klee envelope with a distance function,
namely the sum of these two functions is constant on some open convex set, see The-
orem 4. The two obvious consequence of the relationship between the Klee envelope
and the distance functions are: (1) Subdifferential properties of one function can be
inherited from subdifferential properties of the other one; (2) Another proof of the Klee
idea (that is, the Klee question is in fact a question on the convexity of Chebyshev
sets) is obtained, see Theorem 5 and Remark 10.

For some results concerning differential properties of Klee envelopes we refer to
the paper [38] in the finite dimensional setting, and to [9] under the strong attainment.

2 Background

Throughout we shall assume that (X, || - ||) is a (real) normed vector space, X™ is its

topological dual and (-, -) is the pairing between X and X*. We denote by Bx, Sx and

Bl[x, r] (resp. B(x, r)) the closed unit ball, the unit sphere and the closed (resp. open)

ball of X centered at x with radius » > 0. By co and co, we denote the convex hull

and the closed convex hull.

The metric projection mapping on a subset S of X is defined by

Ps(x):={se€S:dx,S) =|x—s]}, VxelX, 4

where d (-, S) is the distance function from the set S, that is,

d(x,S) :=inf ||x — y|.
yesS

Let f : X — R U {+o00} be an extended real-valued function. We recall that the
Legendre-Fenchel conjugate of f is the function f* : X* — R U {—o0, +0o0} with
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The NSLUC property and Klee envelope 927

F*(*) = sup (<x*, y) — f(y)) for all x* € X*.
yeX

The subdifferential in the sense of convex analysis of f at a point x € X where f
is finite is defined by

f () =" e X" (x" y—x) < f()) — f(x), VyeX}
If f is finite at x, then x* € df (x) if and only if
FO)+ fF(x") = (x, x);
so if the function f : X — R U {400} is convex and lower semicontinuous, one has
x* e df(x) & x € Af*(xM), 5)
since under that condition f coincides with the restriction of ( f*)* to X.If f is convex,
the nonvacuity of df (x) at any point x where f is both finite and continuous is well

known and this will be frequently used in the paper.
The Fréchet subdifferential of f at the point x where f is finite is given by

IF f(x) := [x* € X*: lim inf fx+h _||J;z(T|C) — (x*, h) -

We adopt the convention df f(x) = @ when f(x) = +o00. Again with f(x) finite, the
lower Dini directional derivative of f at x is given by

d” f(x; h) == liminf t_l(f(x + tw) — f(x))
w—h;t]0
and when f is Lipschitz continuous near x we obviously have for all 7 € X
d™f(x:h) = limﬁ)nft_l(f(x +th) — f(x)).
t

The Dini subdifferential of f at x is then the set
0" f(x): =" e X" (x*,h) <d” f(x;h), VheX}

forx € dom f and 0~ f(x) = ¥ if x ¢ dom f, where dom [ :={u € X : f(u) <
400} denotes the effective domain of f. When the set dom f is nonempty, one says
that the function f is proper.

Given any set-valued mapping M : X =2 Y (which can be Pg, df, dr f, 0~ f), it
will be convenient as usual to denote by Dom M its (effective) domain and by Rge M
its range, that is,

DomM :={x € X : M(x) # ¥} and RgeM := U M(x).

xeX
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928 A. Jourani et al.

The graph of M is the set

gph M :={(x,y) e X x Y : y € M(x)}.

3 Properties of the Klee envelope

Let f : X — R U {400} be an extended real-valued function. We recall that for any
reals A > 0 and p > 1, the Klee envelope of f with index A and power p was defined
in (1) and the associated attainment set Q3 , f(x) in (2). If k., f = +o00 the study

of k5., p f and Oy p f is trivial. It is also worth pointing out that if ;. , f (xo) is finite
for some xq, then there is some real 8 such that

mllyllp—ﬁff(y) forall y € X. (6)

1
Indeed, putting  := «;. p f (x0) (s0, 7||y —x0ll? — < f(»)) and noting that
p

Iy1” < (Ily = xoll + llxol))” < 277 Iy — xoll” + 27~ |lxoll”,

we see that forall y € X

1 1
P ixoll? — < — 1y — xoll? — < ,
pzp_lkllyll o lxoll” —p < o ly —xoll” —p < f(y)

The Klee envelope is a particular important case of supremal convolutions. Given
functions g; : X - RU{—oo}withi =1, ..., n, the (Moreau) supremal convolution
(or sup-convolution) of g1, ..., g, is the function (see [32])

X = o(x) :=sup{g1(x1) + -+ gn(xn) : X1 + -+ +x, = x},

where the supremum is taken over all n- tuples (n-vectors) (x1, ..., x,) in X" such
that x; + --- + x, = x; so the Klee envelope «;, , f is the supremal convolution of
— f with the kernel function ﬁ | - ||P. If at least one of the functions gy, ..., g, say
g1, is convex, then ¢ is convex since the equality

p(x) = sup (g1(x —uz — - —up) + g2(u2) + - -+ + gn(un))

(w2, up)€X"=1

ensures that ¢ is the pointwise supremum of a family of convex functions. In particular,
the Klee envelope «;,, , f is always convex.
For every real ¢ > 0, it will be convenient to put

1
05 ,f(x) = [y €EXtinpfx)—e= ;IIX =7 - f(y)] ,
SO Qiypf(x) # () whenever k;,_ p f (x) is finite and & > 0.
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The NSLUC property and Klee envelope 929

If f is finite at some point, say y, then the inequality ﬁ lx=yIIP = f(3) <K pf(x)
tells us that «;,_p f is coercive in the sense that

ka,pf(x) = 400 as [[x]| — +o0. (7)

In addition to that coercivity property, the next proposition establishes the local bound-
edness of the set-valued mapping Qi’ » f and some Lipschitz property of the function
K, p f - In view of the proof of the proposition, we must recall (and this is not difficult
to verify) that the subdifferential of the convex function (1/p)]|| - ||” is described for
any x € X by

9 (%n : ||P) (x) = {x* € X*: (x*,x) = |x*| x| and
I =[x 77"y if p > 1,
(8)
and with p =1
-y ={*eX*:x* <1 and (x*,x) = [x]}. ©)

The latter means that 9| - |[(0) = Bx+ and 9] - ||[(x) = {x* € Sx* : (x*, x) = ||x]|}
for all x # 0.

Proposition 1 Ler (X, | - ||) be a normed vector space and f : X —> R U {400} be
a proper function for which there exist two real numbers o, B with « > 0 such that

al|x||? =B < f(x) forall x € X. (10)

The following hold:

(a) Withp = 1and , > 1/a the function iy, 1 f is finite-valued and globally Lipschitz
on X with 1/ as a Lipschitz constant.

(b) If p > 1and X > 1/(pa), the function k;. p f is finite-valued on X and Lipschitz
continuous on each ball rBy of X with some Lipschitz contant L > rP~1 /)
therein.

(c) With p > 1 and A > 1/(pa), for each pair of reals ¢ > 0 and r > 0, the
set-valued mapping Qi‘p(~) is bounded over the ball rBy.

Proof Let «, B be as given in the statement.
First, assume that p = 1 and A > 1/«. Fixing x € X, we have forall y € X,

1 1 1 1
Xllx —yI=f = Xllxll + Xllyll —alyl+8 = X”x” + B,

80 k3,1 f (x) is finite. Further, with x, x’ € X taking the supremum over y € X in the
inequality

@ Springer



930 A. Jourani et al.

1 1 1
FlIx =yl =f) = —lx =X+ (Xllx/ =yl = f(y))

gives k3.1 f(x) < k.1 f(x") + A7 |x — x'||, hence k;_1 f is Lipschitz on X with A~
as a Lipschitz constant.

Now assume that p > 1 and A > 1/(pw). Take any x € X and write, for every
yeX,

1 p ! 14 14
lx = yII” = f(y) < —llx = ylI? —alyll” + B. (11)
PA pA

On the one hand, observing that ﬁ”x —yI? —afyll” + B - —ocas ||y|| > +o0

since p—l)\ — a < 0, it results that p—l)\||x —I” — ]| - |I1” 4+ B is bounded from above
over X. From (11) the function p—l)\ lx —-|I” — f(-) is also bounded from above over X
and finite at some point according to the properness of f, hence k., f is finite-valued
over X.

On the other hand, fixing any reals ¢ > 0 and » > 0, we note by (11) that, for all

xeXandy € Qiﬁpf(x),

1
Knpfx)—e =< ﬁllx = yI” —alyll” + B.

Choose some element yop € X with f(yo) finite and consider any x € rBx and
y € 05 ,f(x), thatis, k5 p f(x) — & < oo llx = y[I” = £(3). We have

1 1
—f0) = —lx = yoll” = fo) <k pf(x) < —llx = ylI” —alyll” + B +e,
pr pr
so choosing some y* € 3(%” . ||”)(y — x) we obtain by (8)
1 p ! p p
—fo) =\ —= —a)lyll” + —ly —xII” = lIyII") + B+ ¢
pA A
1 1,
S\ = —a)IyIP+ 0" —x)+B+e
pA A
1 » 1 -1
S\ o) ylP+ iy —x1Plxll + B + e,
pA A
and this entails

1
—f(o) = (ﬁ —Ot) Iyl + %(Ilyll +r)P 7 4 B+,

or equivalently
1 p_T p—1
o — IyIIP = =iyl + )P~ = B+ f(yo) +e,
pA A
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The NSLUC property and Klee envelope 931

with o — % > (. It ensues that there exists some real y > 0 depending only on X, r, &
suchthat ||y|| < yforally € Qi’ » (x) (since otherwise for a sequence (y; ); of elements
of Qi’ p(x) with ||y;|| = 400 asi — +o00, the first member of the latter inequality
would tend to oo, contradicting the inequality). This means that Qi, » (x) C yBy, and
the set-valued mapping Qi’ » f () is bounded on rBy as desired.

Finally, assume that p > 1 and A > 1/(pa). Fixe > 0andr > 0,andlety > 0
given as above. Take any x,x’ € rBy. Considering any y € yByx and choosing
x* e 8(%” . ||p) (x — y) we see from (8) again that

1
—llx = ylIP = — " =y = S x =)
< Dt = 5
A
L. yIPHix" = x|
A
Consequently,
1 1 (r+y)r!
R — P _ |y — P > 7 —
—llx =l I =17 = =,

then for every y € yBy,

r+y)r!
)

1 /! 1 /
—lx=ylI” = f» = IIX—XI|+(—I|x —yllp—f(y))-
pA pA

Taking the supremum over all y € yByx and noting by what precedes that

1
o, pf @)= sup (—||u—y||p—f(y)> forall u € rBy,
yeyBy pA

—1
we obtain i; , f(x) < k3 p £ (&) + T x — x'||. This finishes the proof. O

Remark 1 (a) If k5, p f (x0) is finite for some A9 > 0 and xo € X, then by (6) there is
some real S such that

P =
20 17, Iyl =B < f(y) forally € X,

so the inequality assumption (10) in the proposition is fulfilled.

In particular, the Klee envelope «; 1 f is finite-valued and (1/A)-Lipschitz on X if
and only it is finite at some point in X.

(b) If dom f is bounded and f is bounded from below, then for any real « > 0
there exists some 8 € R such that (10) is satisfied. Indeed, considering a lower bound

y of f and putting & := sup ||lu||, we see that
uedom f
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932 A. Jourani et al.

alx)|” +y —ap? <y + Ydom r(x) < f(x) forall x € X.

(c) For a nonempty subset S of the normed space (X, || - ||), the existence of « > 0
and B € R such that ¢||x||” — B < ¥s(x) for all x € X amounts to requiring that the
set S is bounded, which in turn is equivalent the property that, for each real « > 0,
there exists some B € R such that (10) holds true with f = vg. Indeed, under the
minorization assumption (10) for f = ¢ withsome o > 0 and § € R, forall x € S
we have ||x||? < Ba~!, hence S is bounded. On the other hand, by (b) the boundedness
of S is equivalent to the fact that, for each real @ > 0, there exists § € R such that
allx]|P — B < ¥s(x) forall x € X. O

The set-valued mapping Qi")p f () satisfies a closedness property.

Proposition 2 Let (X, | - ||) be a normed vector space and f : X —> R U {400} be
a proper lower semicontinuous function for which there exist two real numbers o,
with a > 0 such that (10) is fulfilled. Assume either p = 1 and A > 1/a or p > 1
and A > 1/(pa). Then the graph

gph 0}, f() == {(e. x. y) € [0, +00[xX x X : y € 0f , f(x)}

in [0, +o0o[xX X X of the set-valued mapping (&,x) > Qiypf(x) defined on
[0, +o0[x X is closed in [0, +o0[x X x X.

Proof Let (&;, xi, yi); be a sequence of elements of [0, +oo[x X X X converging to
(e, x,y) with y; € Q5 f(x;). Then forevery i € N,

1
Kapf(xi) —ei < —llxi = yill? — f(i),
PA

so from the lower semicontinuity of f and the continuity of k,_, f* (see the previous
proposition) we obtain

1
Krpfx) —e < Hllx = yI” = f.

This means that y € Qf\’ » f(x) as required. O
The following lemma prepares the next result related to the behavior of Qj , f

when both the norm || - || and its dual norm are differentiable.

Lemma 1 Let (X, | - ||) be a normed space, let g : X - RU{—o0}, i =1,...,n,

be extended real-valued functions and let ¢ be their supremal convolution, that is,
@(x) = sup{gi(x1) + -+ gn(xn) : X1 + -+ + x = x}.

Assume that ¢ (x) is finite and attained at (X1, . .., X,), thatis, o(x) = g1(x1)+---+
gn(Xp) with x1 + -+ -+ X, = X. Then

co(dpg1(¥1) U---Udpga(¥n)) C dpep(X),
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The NSLUC property and Klee envelope 933

and

Co(0pg1(X1) U+ Udpgn (X)) C dpgp(X),
where €0 denotes the norm-closure in X* of the convex hull.

Proof Fix any x* € drg;(x1) and consider any real ¢ > 0. There exists some real
8 > 0 such that (x*, u) — e|lu|| < g1(x1 + u) — g1(x1), for all u € §Bx. Since
p(x) = g1(x1) + - - + gn(xy), it follows that

(", u) —ellull < @(x +u) —@(x) Yu e By,
thus x* € dp@(x). It results that (repeating the reasoning withi =2, ..., n)

Opg1(xX1) U+ Udrgn(Xy) C Ire(x),

and the latter entails the required inclusion since the Fréchet subdifferential of a func-
tion at any point of X is known to be convex and norm closed in X* (see, e.g., [30,
Definition 1.83 and comments]).

The inclusion concerning the Dini subdifferential is obtained in a similar and easier
way. O

Remark 2 With the same arguments, the first inclusion also holds with several other
subdifferentials, for example with proximal subdifferential (see, e.g., [37, Definition
9.1.1 (b)]) in place of the Dini subdifferential. O

Below Lemma 1 is applied to get relations between subdifferentials of the norm in
power p > 1 and the Klee envelope at points where the Klee envelope is attained. The
assertions (b)—(c) involve the Gateaux derivative D¢ of a function, see, e.g., [11, p. 2]
for the definition and properties. The case p = 2 was first obtained in [9, Proposition
8].

Proposition 3 Let (X, || - ||) be a normed vector space and f : X —> R U {400} be

a proper function, and let p € [1, +ool. For any x € X such that ky_p f (x) is finite,
the following hold:

(a) Foreveryy € Q; pf(x), one has

18 ! P a
X (;n-n )(x—y)c Kp f ().

(b) If kn,p f is Gateaux differentiable at x and Q; , f(x) # O, then for all y €
Qs.pf(x)

1
(D, pf)x), x —y) = Pl vl
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934 A. Jourani et al.

() Ifky 1 f is Gateaux differentiable at x and Q)1 f(x) # O, then

ID (k31 f) O = 1/4.

(d) If p > 1 and both the norm || - || and its dual norm are Gdteaux differentiable off
zero, then at any x € X where k), f is Gateaux differentiable, the set Q;  f (x)
is at most a singleton.

Proof The inclusion in (a) follows directly from the above lemma and (b) is a conse-
quence of (a) and the descriptions (8) and (9).

Concerning (c) with p = 1, the assumption on Q; 1 f(x) allows us to choose some
y € Oi.1f(x). It follows from (9) and the Gateaux differentiability of «; 1 f at x that
y # x. Using this in the equality in (b) and noting that || D (k5,1 f) (x)|| < 1/A because
of the (1/X)-Lipschitz property of ;1 f, see Proposition 1 and Remark 1, we see that
D (k1) ()]l = 1/2 as required.

Now to justify (d), suppose that both the norm || - || and its dual norm are Gateaux
differentiable off zero. Then 9 (% - e ) (x) is a singleton for every x € X, say

{Jp(x)} = 8(%” . ||p)(x), and the mapping J, : X — X" is one-to-one. Conse-
quently atany x € X where «;_p f is Gateaux differentiable, we have Al p(x—y) =
D(/q’pf) (x) whenever y € Q;, f(x). Since J), is one-to-one, Q; , f (x) is at most a
singleton. O

The result of [20, Theorem 2.9] says that the differentiability of the farthest distance
function at a point x entails the same differentiability of the norm at an appropriate
point. The next proposition extends the result to the function «;, , f. We refer also to
[29] for some results on differentiability of the farthest distance function.

Proposition 4 Let (X, || - ||) be a normed space and f : X — RU {400} be a proper
Sunction with k), f finite at some point. Assume that x € X is a point where k) f is
Gateaux (resp. Fréchet) differentiable. Then forany y € Q;. , f (x), the function || - ||?
is Gdteaux (resp. Fréchet) differentiable at x — y with p)»D(K)L’ of ) (x) as derivative
atx —y.

Proof Suppose that «;_p f is Gateaux (resp. Fréchet) differentiable at x and denote
c* = D(K,\’pf)(x). Suppose also that Q). ,, f (x) is nonempty. Putg := (1/pA)| - [|”.
Fix any y € Q; ,f(x) and take x* € dg(x — y). For any real t > O and any / € X,
we have

gx —y+th)y—qix—y)=(@qx —y+th)y— f(y) —(q&x—y) = f(¥)
< Kk,pf(x +th) — KA,pf(x)a

hence we see through the inclusion x* € dg(x — y) that

(x* ) <t7N g —y+th) —q(x —y) <t e p fFx +1h) — K, £ (X)) (12)

Since the last member tends to (¢*, k) as ¢t | 0, it ensues that (x*, h) < (¢*, h), for
all h € X, thus x* = ¢*. Replacing x* by ¢* in the first member of (12) yields
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The NSLUC property and Klee envelope 935

0<tNgx —y+1th)—qx —y) —1(* h))
< t_l(/c;h,,f(x +th) — Ky, p f(x) — (¥, h)).

Since the last member tends to zero (resp. tends to zero uniformly with respect to
h € By), we conclude that ¢ is Gateaux (resp. Fréchet) differentiable at x — y with
D(K}L’ »f ) (x) as derivative there. O

Our next aim is to show that the set Dom Q, ; is quite large. We then start with
the analysis of the nonemptiness of Q, 1 f(x), by noting that such a nonemptiness
implies the equalities

Gafx) = sup AT x—2) = f@) =2t x—y) — f()

z€X,y*eSyx

forall y € Q) 1f(x) and x* € 3] - [|[(x — y). Moreover if (10) is fulfilled with
a > A1 and the space X is finite dimensional, then the emptiness of Q; 1 f(x)
implies the inequality

G f@) > sup (AN x—2) — f(2),

z€X,y*€Syx

whenever f is proper and lower semicontinuous. Indeed, if the equality holds true,
then

G f@) = Tim G7Hx =zl = @)

for some sequence (z;); in X, then it follows from Proposition 1(c) that the sequence
(z;); is bounded, thus we may assume that it converges to a certain y. It results that

m,lf(x>=igr+noo(rl lx — zill = fE) =2 x = 5l — F3) < ka1 f(x),

soky.1f(x) = 2~ Yix — ¥l — £ (), which means that y € Qi1 f(x), acontradiction.
This indicates the role of the set

[x € X :3x* € di 1 f(x), Sug(kfl(x*, x—=y)—fy) < Kk,lf(x)}
ye

in investigating the set of points for which the attainment set is nonempty. Below it is
shown that this set is not too large, namely it is of first category. Let us also recall that
the G density property of Dom Q) 2 f was studied in [9, Theorem 5] with p = 2,
in fact the strong attainment on a dense Gg subset was proved. We consider in the
foregoing theorem the case p = 1. The proof of the theorem as well as that of the
following lemma use the main ideas of [27, Lemma 2.2, Theorem 2.3].
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Lemma 2 Let (X, || - ||) be a normed space and f : X — R U {+o00} be a proper
Sfunction for which there are reals o« > 0 and € R such that

allx|| — B < f(x) forallx € X.

Then for any real > > 1/« the set

[x € X :3x* € 9,1 f(x), sup ((x*, x —y) — f() < KA,lf(x)]

yeX

is a countable union of closed sets with empty interior, so it is a set of first category in
the space X.

Proof For each integer i € N denote

1
A= {x € X :qx* € ok f(x), sug((x*,x =0 = fO) =k fx) — 7} ;
ye

so clearly the set of the lemma coincides with J; .y A;.

Let us first fix i € N and show that A; is closed. Consider any sequence (x,), of
elements of A; converging to some x € X, and for each n € N choose by definition
of A; some x;' € dk;, 1 f(x,) satisfying

1
sup((xy, X0 — ¥) = () < ko1 f () — ~
yeX 1

The (1/X)-Lipschitz property of k1 f ensures that ||x,5|| < 1/X, so extracting a subnet
we may suppose that (x7), converges weakly* to some x* in X*. The normxweak*
closedness of gph d«; 1 f guarantees that x* € dky 1 f(x). Further, for every y € X,
since

1
<x:vxn -y _f(y) =< KA,lf(xn) - l_

and «;_ f is continuous, we also have (x*, x —y) — f(y) < kx 1 f(x) —1/i.Itensues
that x € A;, justifying the closedness of A;.

It remains to prove that all A; have empty interior. Suppose, for some i € N, that
int A; # () and take some x € X and r > O such that B[x,r] C A;. We know by
Proposition 1 that the set Q/lk,l f(x) is nonempty and bounded, hence we can define
the real y := sup{||[x — y|| : y € Qi’lf(i)}. Fore := (2i(y + r))_]r, there exists
by definition of «; 1 f some y € Qi’lf()f) C Q}\Ylf(i) C dom f satisfying

1
K f@) —e < lIX =yl = fO) = ka1 f). (13)

Definet :=r/y andu :=x +t(x —y) € B[x,r],sou € A;. From the definition of
A; there is some u™* € 9k, 1 f (1) such that
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1
sup((u™, u —y) — f(¥) <ikp1f@) — . (14)
yeX 1

On the other hand, by (13) and the equality u — y = (1 + #)(x — y) we also have

1
1 f @) =k f ) < X =5l = f3) +& =K f )

1
= m”u =Vl = fO) +e—in1fw)

1 1
= 141 (X”u_y” _f()_’)) _%Hf@)'i‘é?—lq,lf(u),

which ensures by the definition of «; 1 f and by (14)

Kt f () — ket f () < ——K31 f ) — %Hf@ te— ko fw)

I+1
= o ) - T ) +e
Lt ( . - . t _ t

< (W T 0+ @) = O e s

,
+e&— 7,
1+1¢ ity +r)

hence taking the equality y — u = %(i — u) into account we obtain

r

K1 f) =i fu) < (U, x —u) +e— O E

Since ¢ < (i(y +r))~'r, we deduce that

1,1 f (X)) — ka1 fu) < (u*, X —u),
which contradicts the inclusion u™ € 9k, 1 f (1), completing the proof. O

Theorem 1 Ler (X, || - ||) be a Banach space and f : X — R U {400} be a proper
function for which there are reals @ > 0 and B € R such that

alx|| =B < f(x) forall x € X,

and let A > 1/a. Assume that, for each x* € L~ 'By«, the infimum of the function
[+ (x*, ) is attained. Then the set Dom Q. 1 f contains a dense Gs subset of X.

Proof Denote by M the set of first category in the statement of Lemma 2 above. Fix
any x € X\M and by Lemma 2 choose some x* € d«;_1 f (x) such that

su§(<x*, x—=y)— fO) =kp1f ).
Y€
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Since dk;, 1 f(x) C A By [according to the (1/A)-Lipschitz property of ;1 f], we
can take thanks to the attainement assumption some y € X satisfying

(53 + ) = yigf(((x*’ )+ 1),
or equivalently

(ox=9) = fO) = Su5(<x*,x =) = fO)).
ye

It results that

1
o1 f () < (X x = 3) = fO) < 7l =yl= FO) = fx),

and this justifies the inclusion y € Q1 f(x), concluding the proof of the theorem. O

Let us notice that, assuming that the effective domain of f is a compact set and f is
lower semicontinuous, we guarantee the assumption that the infimum of the function
f + (x*, ) is attained for every x* € A~ By=. It is also worth observing that if f is
constant on its effective domain dom f which is additionally assumed to be weakly
closed and bounded, then (by James theorem, see [24]) the attainment assumption in
Theorem 1 means that dom f is weakly compact. In particular, if the effective domain
of f is By, then X has to be a reflexive Banach space, whenever the attainement
assumption in Theorem 1 is satisfied.

The next corollary is a direct consequence of Theorem 1. Before stating the corol-
lary, let us recall that, given a topology 6 on X, a function ¢ : X — R U {+o00} is
f-inf-compact provided that all lower sections {x : ¢(x) < r} are 6-compact, for all
reR.

Corollary 1 Let (X, || - ||) be a Banach space and f : X — R U {+00} be a proper
function for which there are reals @ > 0 and B € R such that

allx|| — B < f(x) forallx € X,

and let . > 1/a. Assume, for some topology 0 on X, that the function f + (x*, ) is
6-inf-compact for all x* € L~'Bys. Then the set Dom Q;_1 f contains a dense G
subset of X.

The second corollary assumes the weak inf-compactness of f.

Corollary 2 Let (X, || - ||) be a Banach space and f : X — R U {+00} be a proper
function for which there are reals @ > 0 and B € R such that

allx|| — B < f(x) forallx € X,

and let A > 1/a. Assume that f is weakly inf-compact. Then the set Dom Q) 1 f
contains a dense Gg subset of X.
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Proof Fix any x* € A~ !By« and note that
@)+ (" x) = (@ — 2Dl = B.

This entails that p := infx (f 4 (x™, -)) is finite and coincides with inf ;g (f+(x™, -))
forsomereal p > 0.Puttingr := 1+pand C :={x € X : f(x)+(x*, x) <r}NpBy,
we see that u = infc (f + (x*, -)). Further, for any x € C we have

f) =r =% x) <r+pllx™ll,

hence C C {x € X : f(x) <r + p|lx*||}. The latter set being weakly compact (by
the weak inf-compactness of f), the weakly closed subset C is weakly compact too.
Consequently, the infimum g is attained on the set C according to the weak lower
semicontinuity of f + (x*, -). The corollary then follows from Theorem 1. O

Taking for f the indicator function of a nonempty weakly compact subset of X in
the latter corollary yields the following result:

Corollary 3 (Theorem 2.3 in [27]) Let (X, || - ||) be a Banach space and S be a
nonempty weakly compact subset of X. Then Dom Qg contains a dense G subset of
X.

The next corollary makes use of the Mackey topology on the topological dual
space X*; we refer to [36, IV Duality, 3. Locally Convex Topologies Consistent with
a Given Duality. The Mackey-Arens Theorem] for the definition and properties of that
topology.

Corollary 4 Let (X, || - ||) be a Banach space and f : X — R U {400} be a proper
lower semicontinuous convex function for which there are reals « > 0 and B € R
such that

alx|| — B < f(x) forall x € X,

and let A > 1/a. Assume that at every x* € A~ "By~ the Legendre-Fenchel conjugate
f* is finite and continuous with respect to the Mackey topology t(X*, X). Then the
set Dom Q; 1 f contains a dense G set of X.

Proof The function f being proper, lower semicontinuous and convex, the continuity
of f* at an element x* € dom f* with respect to the Mackey topology t(X*, X) is
known to entail that f — (x™*, -) is weakly inf-compact (see [33, Corollary 8.2]). The
assertion of the corollary then follows from Corollary 1. O

Remark 3 For the proper lower semicontinuous convex function f : X — RU{+o0},
we know that there always exist reals «, B satisfying the inequality «||x|| — 8 < f(x)
for every x € X. The assumption of the latter corollary requires the positiveness of
such a real «. O
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Since k;, 1 f is Lipschitz with 1/A as Lipschitz constant, we know that Rge(d«; 1 f)
C A~ 'By~. Adapting the proofs of Lemma 4.1 and Theorem 4.2 in [39], we can show
more.

Lemma 3 Let (X, || - ||) be a normed space and f : X — R U {+o00} be a proper

Sfunction with k) 1 f finite at some point. Let also (x;); be a sequence of elements of

X with lim ||x;|| = +oo. Then for any x € dom f and any sequence (x;); with
i—400

x; € dky,1 f(x;), one has

. Xi —
lim <x*

. wy 1
T )= lim x| = —
i—>+00 lxi — x|l i—>+00 A

Proof Since the function «; 1 f is assumed to be finite at some point, we know that
it is finite on X and Lipschitz with 1/A as a Lipschitz constant. Fix any x € dom f.
Observe that on the one hand by definition of «; 1 f (x;)

1
Xllx,' — x|l = ) = f(x) Sk f (i) — i f(x),
and on the other hand by the inclusion x,.* € Ik, 1 f(xi)
(xfox —xi) ko1 fx) — ka1 f ().

It follows that, for large i € N,

I @+ f@) 6afei) =i fE) << A >< Il < .
= i —)\”

A lxi —xll -~ llxi — x|l Yl = x|

hence passing to the limitasi — +oo (keeping in mind that ||x; || = +ooasi — +00)
gives

. X;j — X . 1
lim (xf, —/—— )= lim x/ Il = —.
i—>+00 lxi — x| i—+00 A

O

Proposition 5 Ler (X, || - ||) be a reflexive Banach space and f : X — RU {+o00} be
a proper function with k;,p f finite-valued.

(a) If p > 1, then Rge(0k;, , f) = X*.

(b) Ifthe norm ||-|| is smooth and strictly convex (or equivalently both norms ||-|| and its
dual norm are smooth, that is, Gateaux differentiable off zero), then Rge(dk;. 1 f)
is convex and

B(0, 1/A) C Rge(dky,1) C B[O, 1/A] = cl(Rge(dk;.1))-
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Proof (a) The assertion (a) follows from a classical result. We sketch the arguments.
Fixing any x* € X*, since k; , f(x) — (x*,x) — 400 as [x|| = +oo [see (6)],
the weakly lower semicontinuous function «;,_p, f (-) — (x*, -) has a global minimizer
X € X, hence the Moreau-Rockafellar sum rule yields x* € d«;, , f (X).

(b) The Gateaux differentiability assumption on | - | entails that (the duality
mapping) J = 8(% || - 1) is single-valued and norm-weak* continuous. Let ¥ € X
be a point where f is finite. Fix any x* € X* with ||x*|| = 1/A. Choose some x € Sy

with (x*, x) = 1/A. By (8) we have x* = A~!J(x). For each integer i € N, choosing
x; € dky,1 f(ix + X) the above lemma ensures that

lim(x, x) = lim [[x*] = 1/A.
l l

Consider a subsequence (that we do not relabel) of (x); converging weakly™* to some
z*, it is clear that ||z*|| < 1/A and (z*, x) = 1/A, so ||z*]| = 1/A. It results that
7 = A~1J(x), hence z* = x*. On the other hand, denoting by ¢ the Legendre-
Fenchel conjugate of «; 1 f, by (5) one has cl(Rge(dk; 1f)) = cl(dom ), thus
cl(Rge(dk;,1 f)) is a weakly closed convex set in X*. Since x; € Rge(dky. 1 f), it
results that x* € cl(Rge(dk; 1 f)). Consequently, A~ !Sx+ is included in the closed
convex set cl(Rge(dxy 1f)), which entails B[O, 1/A] C cl(Rge(dxy 1)), and this
inclusion is an equality since the converse follows from the Lipschitz property of
k,1.f with constant 1/A.

Now let us show that B(0, 1/1) C Rge(dky 1 f). Fix any x* € B(0, 1/1). Since
B[0, 1/A] = cl(Rge(dky,1f)) (as seen above), we can take a sequence (x;, x;k)i of
elements of gph dk; 1 f such that i—ljgloo [lx/ — x*|| = 0. The above lemma ensures

that the sequence (x;); is bounded since ||x™*| < % in this case, hence a subsequence
converges weakly to some x. By the weak-norm closedness of the graph of the subd-
ifferential of the continuous convex function k1 f, we obtain x* € d«; 1 f (x), which
justifies the desired inclusion B(0, 1/1) C Rge(dk;. 1f).

Finally, the strict convexity of | - || and the inclusions

B(0, 1/A) C Rge(dk;.1 f) C B[O, 1/A]

guarantee the convexity of Rge(d«; 1 f). O

The statement (a) is in fact a simple consequence of [41, Proposition 3.5], where
an equivalent condition to the reflexivity of the space was given.

In view of Proposition 3(c) the Gateaux differentiablity of «; 1 f at x implies that
D1 f)(x) € 2~ 'Sx+ whenever 0i.1f(x) # @. Thus it is natural to investigate the
set

Gif i ={xeX: o 1fx)C )»_18)(*}.
It follows from Proposition 5(b) that there exists at least one point from the domain

of k3.1 f which is not in Cy f. As a consequence, the Klee envelope «y 1 f is not a
smooth function. In other words, there must exist a point in its domain where it is not
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Gateaux differentiable, whenever X is a reflexive Banach space with both norm | - ||
and its dual norm being smooth.

Additional properties of the Klee envelope can be obtained in the case when (X, ||-||)
is a Hilbert space and p = 2. Indeed, writing in that case

1 1 1
i 2= o) = ﬁnxn2 + (<—A1x, y) = fO)+ 5||y||2) :

and taking the supremum over y € X gives

f()—lll 12+ (s 1|| ||2*( PREY!
Kpo2fx) = o X W X).
Further, given (—Ax, y) € gph (0,2 f), we have
f(=2x) 1||A||2—1||A 1> = f) 1||A||2
A2JAmAX) =y N e A =T Ay DT
1 2
= oI+ (0, %) = FO)-

Putting ¢(u) := (f — ﬁ |- 1%)*(u) for all u € X, we deduce on the one hand that
k2. f(—Ax) as well as ¢(x) are finite, and on the other hand that

1
o)+ (y,u—x) = (u,y) + ﬁllyll2 —f() =), forallucX.

This says that y € dp(x) = a(f — %H BH* ).
We have then proved the following:

Proposition 6 Assume that (X, || - ||) is a Hilbert space and f : X — R U {400} is
a proper function. Then for all x € X

G2 f (x) = L||x||2+ f- L|| | *<—r1x)
A2 = 2h
and
1 *
052f(=xx) Cd (f ek ||2) (x).

Corollary 5 Assume that (X, || - ||) is a Hilbert space and f : X — R U {400} isa
proper function with k; 5 f finite at some point in X. Then the inverse subdifferential
@] (/c;hgf))_1 is single-valued and A-Lipschitz on X.

Proof By the first equality in Proposition 6 the lower semicontinuous convex function
g, defined by
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N P S
glx) = (f 2A” II) (=2~ 'x) forall x € X,

is proper, hence the resolvent mapping J := (Idy + A9g)~" is single-valued and 1-
Lipschitz on X (see, e.g., [31, Propositions 5.b and 6.a] or [5, Corollary 23.10]). This
means by the first equality in Proposition 6 again that (3 (Ak;, » f)) ! is single-valued
and 1-Lipschitz on X or equivalently (3(k; 2 f))~! is single-valued and A-Lipschitz
on X, as easily seen. O

Finishing this Section we would like to emphasize, that there are other papers
concerning subdifferential or differential properties of the Klee envelope. For exam-
ple Proposition 4.4 and Theorem 4.7 in [38] provide such some results in the finite

dimensional setting. In Proposition 3 and Theorem 7 of [9], these properties were
investigated under the strong attainment assumption with p = 2.

4 Klee envelope of the lower semicontinuous convex hull function
For a set S of the normed space (X, ||-||), according to the Mazur Intersection Property,
we define the Mazur hull Maz S of S as the intersection of all closed balls containing

S, so a closed set fulfills the Mazur intersection property if and only if it coincides
with its Mazur hull. Clearly, from the very definition

Maz S = ﬂ Blx, As(x)],

xeX

S0 AMaz s(x) < Ag(x) forany x € X. This combined with the inclusions S C co S C
€0 S C Maz S entails that for any bounded set S

As(x) = Acos(x) = Ao s(¥) = Amazs(x), forallx € X. 15)

Given a function f : X — RU{+o0}, its convex hullco f : X — RU{—00, +00}
is defined by

co f(x) =inf{r e R: (x,r) € co(epi f)},
where epi f denotes the epigraph of f, that is,

epi f ={(y,r) € X xR: f(y) =r}.

Clearly, it is the greatest convex function majorized by f and

m m m
co f(x) =inf[2tif(yi) Vi EX >0, ) hyi=x, ) fi= 1].
i=1 i=1 i=1
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Similarly, the lower semicontinuous convex hull (or closed convex hull)co f : X —
R U {—o00, +00} of f is defined by

co f(x) =inf{r e R: (x,r) e co(epi f)}.

It follows from the construction that ¢o f is convex and lower semicontinuous and it is
the greatest lower semicontinuous convex function less or equal to f. It also satisfies
the following properties

colepif] =epi(co f), co[dom f] C domco f.

This allows us to express this closed convex hull function in the following manner in the
case where f is lower semicontinuous: For all x € X there exist sequences of elements

. . 3 n i
)y in N, (s (g, )n 10, 1], with 7" ol = 1oand ), - (7, D 0
dom f such that
my mpy
lim iy =x, tf()= lim Zl i1 f oD
iz

n——+00
i=1

The foregoing proposition extends the two first equalities in (15) to Klee envelopes
of functions.

Proposition 7 Let (X, || - ||) be a normed space and let f : X — RU {—o00, 400} be
an extended real-valued function. For all x € X,

€, p S (x) = Kk, p(co f)(x) = Ky, p(COf)(x). (16)
Proof Since €0 f <co f < f,wesee thatk, , f < kj p(co f) < Ky, p(CO f).

Now fix x € X and take any y € X. Consider any convex combination > /| f;y; =
y, thatis, t; > 0 and Z:-"zl t; =1.Foreveryi =1, ..., m, we have

%le —ill? = fi) S kap f (),

hence

m m
;;ip_lw —ill? - i;tiﬂyi) < K0p (),
which combined with the convexity of ||x — -||? yields
| m
Pl D fi) < opf ).

i=1
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Taking the supremum of both members over all convex combinations of y, we obtain

—||x—y||" mf[Zr,f(y,) Zr,yl—y, ti > 0, Zr,=1]<npf(x)

i=1 i=1 i=1

in other words p%”x —ylII” —co f(y) < pf(x).
For every u € X, taking the limit superior of both members of the latter inequality
asy — u gives

%IIX —ull? =To fu) <Ky pf0),

hence taking now the supremum over all # € X guarantees that «; p(ﬁ f ) (x) <
K, p f (x). This and what precedes justifies the desired equalities in (16). O

5 The NSLUC property

We begin this section by defining a class of closed sets which will be involved in the
next section for the study of relationship between the attainment sets of «; , f and

K)hp(mf).

Definition 1 Let S be a subset of the normed space (X, || - ||). We say that S has
norm subdifferential local uniform convexity property, NSLUC in short, if for every
bounded subset S C § with 0 ¢ clj.; S" and every u € Sy for which there is a
continuous linear functional u* € 9| - || (u) satisfying

inf ||s" — (u*, s")u| > 0, 17

s'eS’
one can find a real 8 > 0 such that
Vs' e S, sl = [(u®, s [+ Blls" — (u*, s )ul. (18)

Let us point out that if we omit the restriction that S” must be bounded, then even
in Hilbert spaces (or simply in the Euclidean space R?), we cannot ensure that (18)
holds true. As an example, in a Hilbert space H endowed with the inner product (-|-)
let us take the subset 8" = {v + nu : n > 0}, where |u|| = ||v|| = 1 and (u«|v) = 0.
Then, u™ := (u|-) € 9| - ||(«) and 1nf d(s span u) = 1, thus (17) is satisfied. So, if

there exists § > 0 for which relat1on (18) is fulﬁlled 0therw1se stated, for all n € N,
B +n < ||v+ null or equivalently 82 + 28n + n> < n> + 1, that is, 82 +2pn < 1,
then we arrive at a contradiction.

Below we provide another characterization of the NSLUC property by means of
distances from the kernel of the functional u* € 9| - ||(u) and the space generated
by u, whenever u € Sy. For this reason, fix any u € Sy and u™ € 9| - ||(u). Since
(u*, u) =1 # 0, we know that the space X is the algebraic (even topological) direct
sum of the vector spaces ker u* and span u, that is,
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X = keru™ @ span u.

Further, for every x € X, noticing by the well-known distance formula from a closed
hyperplane (see, e.g., [17, Exercice 2.12, p. 71]) that

u*, x
d(x,keru*) = I . ) = |(u*, x)|,
floe* |l
we see that py(x) := x — (u™, x)u is a nearest point (with respect to || - ||) of x in
ker u*. Putting py(x) := (u™, x)u € spanu, it is known and obvious that p; is the

projector onto span u, thatis, x = p1(x) + pa(x) forall x € X.
Let S’ C S be a bounded subset, with 0 ¢ clj. S" such that S’ keeps the space
span u (uniformly) far, that is,

inf d(s’, spanu) > 0, (19)
s'eS’

then assuming NSLUC property, there exists § > 0, such that
vs' e S, sl = IIs" = pr(HIl+ Blls" — pa (s
or equivalently (for the proof see Proposition 8 below)
vs' €8, |Is'|| > d(s’ keru™) + yd(s’, spanu), (20)

for some ¥y > 0. When (X, || - ||) is a Hilbert space and S’ keeps the set spanu

(uniformly) far, such a real ¥ can be precised. Let such a bounded subset S’ of a

Hilbert space (X, || - ||) be given. Put M := sup ||s’|| and r := inf9 d(s’, spanu). Note
s'es’

s'eS’
that, for all s’ € S/,

Is'II> = lIs" = prHI? + I pisHI?
=d(s' keru™)* + ||s’ — (u*, s Yu|® > d(s', ker u*)> + d(s', span u)>.

So, to ensure the desired inequality it suffices to choose y so that for all s" € S’

d(s’ keru®)> + 2yd(s’, ker u*)d(s’, spanu) + y2d(s’, span u)>
<d(s', keru*)> + d(s', spanu)?,
and (by definitions of M and r) this holds true if in particular
MM 6 M+ + DM+ & My + D < M2
which in turn is satisfied in particular for y ;= =MV M_4r- W
In fact, as it will be established hereafter, in several normed vector spaces the impli-

cation (19) = (20) is satisfied. This can be easily seen whenever the characterization
of the NSLUC property given below is used.
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The NSLUC property and Klee envelope 947

Proposition 8 Ler S be a subset in the normed space (X, || - ||) and §' C S with
0 ¢ cly.; S’ be a bounded subset. Then for every u € Sy and u* € 3| - ||(u) relation
(17) holds if and only if (19) holds. Moreover, the following assertions are equivalent:

1. S has NSLUC property,

2. For every bounded subset ' C S with 0 ¢ cly. S’ and every u € Sx satisfying
relation (19) and every continuous linear functional u® € 9| - || (u) one can find a
real y > 0 such that relation (20) holds true.

Proof We start our proof by establishing the following equivalence: relation (19) is
equivalent to relation (17) for every u™® € 9| - ||(u). Since for every u* € 9| - || (u),
d(s’, spanu) < ||s" — (u*, s")u/|, then the implication (19) = (17) is trivial. Now,
assume that relation (17) holds for every u™ € 9| - ||(u) and suppose that relation
(19) does not hold. Then there exists a bounded sequence (s;); of elements of S’ such
that lim d(s;, span u) = 0. Since the space span u is finite dimensional, extracting

1—>—+00
subsequence, we may assume that lim s; = Au and hence lim (u*,s;) = A and
i—+00 i——+00
lim ||s; — (u*, s;)u|| = 0, which contradicts relation (17).
i—>—+00

The implication (1) = (2) is easy to observe, because of the previous part of the
proof and for all s € X, d(s, keru™) = |(u*, s)| and d(s, spanu) < ||s — (u*, s)u].

Now, we prove the implication (2) = (1). Fix any bounded set S’ C S and u € Sy
for which there is u* € 9| - || (u) fulfilling (17) and for each i € N there exists s; € S’
such that

* 1 E
Isill < [{u™, si)| + lTHsi — (u”, sijull. (21)
By (2), there exists ¥ > 0 depending only on S’ [and not on (s;);] such that
lIsill > d(s;, keru™) + yd(s;, spanu),

and hence, using the equality d (-, ker u*) = |(u*, -)|, we see that relation (21) ensures
that

1
yd(s;, spanu) < lT”Si — (U™, si)ul|.

11—
contradicts relation (19). O

Since the sequence (s;); is bounded, we obtain that lim d(s;, span u) = 0, which
e

Remark 4 Let S be a subset of the normed space (X, || -||) having the NSLUC property.
Let (u,u™) € gphd|| - || withu € Sx and let @ > 0. If (s;); is a sequence of elements
of S, then the following implication

lim |s;]| = lim (u*, s;))=a = lim |s; —au|| =0
i— 400 i——+00 i— 400
holds true. |
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Let us also observe that, if X has the NSLUC property, then any subset S of X has
the NSLUC property too. Below it is proved that if the unit sphere has the NSLUC
property, then the whole set X has the property too.

Remark 5 The sphere Sy of the normed space (X, || - ||) has the NSLUC property if
and only if the whole set X has the NSLUC property.

Proof Suppose that Sy has the NSLUC property. Let us fix a bounded set S’ C X
with O ¢ cly.; S" and (u, u*) € gph 3| - || such that

inf ||s" — (u*, s")u| > 0. (22)

s'eS’
Put

A={Is1" 5 €8}
and notice that A C Sx. Since

*

Ag(0) inf fla — (u*, a)ul| = inf |s"— (@, " )ul|,
acA s'eS’

it follows from (22) and the NSLUC property for Sy that there is 8 > 0 such that
Vae A, lal =" a)l+Blla— (u*, a)ul. (23)
It is a simple consequence of (23) that
Vs' e S, Is'll = [(u®, s+ Blls" — (u*, s )ul,

which gives the NSLUC property of the whole set X.
The converse implication is a direct consequence of the observation preceding the
remark. m|

In the following proposition, we shall show that if a subset S of X has the NSLUC
property, then the norm of the space is strictly convex on § and the set S has the
Kadec-Klee property with respect to the norm. Let us recall that the norm || - || is
strictly convex on a subset S of X if the following implication holds true:

TR
Iyl

If (24) holds true for S = Sy, then one just says that the norm is strictly convex or the
space (X, || - ||) is stricly convex.

We say that a set S C X has Kadec-Klee property with respect to the norm || - ||
whenever any sequence (x;); of elements of S converging weakly to x € X along
with liT llxi |l = |lx]|| converges strongly to x (thatis, ||x; — x|| — 0 asi — 400).

1—>T00

x,yeS, Ix+yl=lxl+Ilyl. x#0,y#0 = x (24)

So, the norm || - || has the Kadec-Klee property if and only if the whole set X has the
Kadec-Klee property with respect to || - ||.
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The NSLUC property and Klee envelope 949

Proposition 9 Let S be asetinthe normed space (X, ||-||) having the NSLUC property.
Then the norm || - || is strictly convex on S and S has the Kadec-Klee property with
respect to || - ||.

Proof Strict convexity: Let x, y € S, with ||[x + y|| = [lx]| + ||¥]l, x # 0and y # 0.

We shall show that x = Ay, where A := H Suppose that

[x — Ayl > 0. (25)

PutS = {x, y}andu = m Then |lu|| = 1. We claim that, for all u* € 9] - || ()

Iy — (u*, y)ull >0, and |lx — (", x)ull > 0.

Indeed, if y = (u*, y)u, then [(u*, y)| = ||y|. If (u*,y) = ||y|l, then y = A~ 'x,

and this contradicts relation (25). If (u*, y) = —||y||, then y = —%x, and

hence y = 0, and this contradicts y # 0 and hence the claim is justified. Then, by the
NSLUC property of S, there exists 8 > 0 such that

Il > 1™, %) + Bllx — @* x)ull, and [yl > (™, )| + Blly — @, yull,
and adding these two inequalities gives
Il + Iyl = 1, x 4+ )+ Bllx — @®, x)ull + NIy — @®, y)ul).
Since ||x|| + ||yl = |llx + y|l and («*, x + y) = ||x + y||, it ensues that
x4+ vl = llx + vl + BUlx — @®, x)ull + Iy — @*, y)ulD,

which contradicts the inequality ||x — (u*, x)ul| + ||y — (u*, y)u|| > 0.
Kadec-Klee property: Let (x;); be a sequence of elements of S and x € X be such

that (x;); converges weakly to x and lim ||x;|| = ||x||. We may assume that x # O,
i—+400
otherwise we are done. Put o := ||x||, u := o 'x and take u* € 9| - ||(u). It follows
from Remark 4 that lim |x; — x| = 0. O
i——+00

Now we give examples of sets satisfying the NSLUC property. Let us recall first
that the norm || - || of X is locally uniformly rotund (LUR), or simply (X, || - ||) is LUR
(see, e.g., [11]), if the following condition holds:

lim [x;[| =1, lim |x; +x[|=2 = lim [x; —x| =0.
—+00 i—+400 i—>+400

1
Proposition 10 [fthe normed space (X, ||-||) is LUR, then X has the NSLUC property.

Proof Fix any bounded set S’ C X with O ¢ cl. S’ and any u € Sx for which there
isu® € 9| - || (u) fulfilling (17). Suppose that there is no real 8 > 0 satisfying relation
(18). Then for each i € N there exists s; € S such that
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1
lsill < [{*, si)| + lT”Si — (u*, si)ull. (26)

Further by (17), for § := infycg ||s" — (u*, s")u| > 0, we have
llsi — (u™*,s;)u|| > 8, foralli € N. (27)

As §’ is bounded, the sequence (s;); is bounded too and hence

1 *
lim —llsi = (", sijull = 0.

i—400 1
Note that, because of (26) and the relation 0 ¢ clj.;S’, each convergent subsequence

(which exists because of the boundedness of S’) of the sequence ({(u*, s;)); has a
nonzero limit. Put o; = (u*, ;) for all i € N. We may suppose that

o #0, Vi and lim o; =ao #O0.

l—) o
Using (26), we get

lim o 'sil =1 and (u*, e 's;)=1, forallieN. (28)
i——+00
Now, note that

2 = [lull + (¥ o si) = W u o sy < luda sl < llull + e sl (29)

and hence lim |lu+ oei_ls,- || = 2. So the LUR property of X implies that lim |u—
1—>—+00

1——+00
a; Usill = 0. Because of (17), the last equality contradicts the following inequality
- 1 .
lo; si —ull = — inf [Is" — (u*, s")ul).
|| s'es
O
For any fixed integer k > 2, a normed space (X, || - ||) is called fully k-convex (see,

e.g., [18] and [19]), if every sequence (x,), of elements of X satisfying HETOO lx. ]l =

1 k
1,and E” Z i || > 1 for any k indices v; < --- < v is a Cauchy sequence. Fan
i=

and Glicksberg proved that (X, || - ||) is fully k-convex if and only if every sequence
(xn)n of elements of X satisfying

1
hm -
=00 k

va,
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is a Cauchy sequence. It is also shown in [19], that for any integer k > 2, every
fully k-convex normed space is strictly convex and has the Kadec-Klee property.
Further, Polak and Sims exhibited in [35] an example of a Banach space which is fully
2—convex but not locally uniformly rotund.

In the following proposition, we shall show that all subsets of a fully k-convex
Banach space have the NSLUC property. This allows us to say that there is no equiv-
alence between the LUR property of a Banach space and the NSLUC property of the
space.

Proposition 11 If (X, || - ||) is a fully k-convex Banach space, for some integer k > 2,
then X has the NSLUC property.

Proof Fix any bounded subset S C X with 0 ¢ clj.; " and any u € Sy for which
there is u™ € 9| - ||(u) fulfilling (17). We repeat the proof of Proposition 10, to get
the existence of § > 0 and a sequence (s;); of elements of the bounded subset S’ such
that

llsi — (u*, si)ull =6 Vi eN, (30)

sl

the sequence ((#*, s;)); convergingto @ # 0 and lim = 1l as well as (26).
i=>oo [u*, s0)|

Putting &, := sign(«), there is some iy such that [(u*, s;)| = g (u™*, s;) for all i > ij.
Let vy < --- < v, be any k indices greater than iy. Using relation (26) gives

E(x(u*»svl +"'+Suk> =< ”Sul + - "l‘svk”

k
1
< Eq(U*, sy A 4 s) +§v—j||svj — (u*, sy,)ull,

: k 1 .
and hence noting that ijl v—j||svj —(u*, sy )ull > Oasv; —> oo(forj=1,...,k)
we get

Sy;
115%00‘” Z—n =1

Since X is fully k-convex, the sequence (s;); converges to some s, and s # 0 because
0 <;é clj.8’. Consequently, (u*, g4 ) = |leqs|| or equivalently u™ € 9| - ||(g4s). Since
u* € 9| - ||(u), we obtain ||u + Hs Y” | = 2. The strlct convexity of X (because of
the full k-convexity of (X, || - ||)) ensures that u = ”g 5T . Thus s = (u*, s)u, and this
contradicts relation (30) [by passing to the limit in (30)]. m]

Recall that one says that a subset S of the normed space (X, || - ||) is relatively ball-
compact (resp. relatively weakly sequentially ball-compact) whenever the intersection
of § with any closed ball is relatively compact (resp. relatively weakly sequentially
compact). Below it is established that weakly sequentially ball-compact sets have
the NSLUC property, whenever the norm of the space is strictly convex and has the
Kadec-Klee property, compare to Proposition 9.
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Proposition 12 Let S be a relatively weakly sequentially ball-compact subset of the
normed space (X, || - ||). If the norm || - || is strictly convex (or equivalently the norm
is stricly convex on Sx) and the set S has the Kadec-Klee property, then S has the
NSLUC property.

Proof We repeat the proof of Proposition 10, to get the existence of the sequence (¢;);
converging to @ # 0 and a sequence (s;); of § satisfying lim |le;” Usi | =1as well
1—400

as (27) and (28). This says in particular that the sequence (s;); is bounded, and hence
according to the fact that S is relatively weakly sequentially ball-compact, we may
suppose that (s; — oju); converges weakly to some z, hence (s;); converges weakly
toz + ou.

If z = 0, then (s;); converges weakly to cvu. As ||u|| = 1 and iiigloo ||ai_1s,~|| =1,

the Kadec-Klee property of S ensures that

lim |ls; — a;ull =0,
i — 400

1

and this contradicts relation (27).
Suppose z # 0. Since the sequence (u+a; ! s;); converges weakly to 2u +a~!zand
lim (u*, u+ozi_lsi) = 2by (28), we have (u*, u+a~'z) = 1, thatis, (u*, au+z) =
i—400
o. We then obtain

o] = [(u*, au +2)| < llow + z|| < liminf |ls; ]| < |et],
1—>—+00
and hence ||ou + z|| = || and || > O (since, as said above, @ # 0). Noting that the
sequence (s;); converges weakly toau +z, lim ||s;|| = |o| and ||au + z|| = ||, by
1—400
the Kadec-Klee property of S, we get lim ||s; —au —z|| = 0.
i—400

The strict convexity of the norm || - || together with the equalities ||u] = 1, |lu +

o~ 'z| = 1 and the following relations

2 = utu+alz) < utu+alz

< liminf u 4 o; 's;|| < 2
i—400

ensure that u + a 'z = u. Thus z = 0 and this second contradiction completes the
proof. O

When we look closely at the proof of Proposition 12, then we see that the assumption
that the set § is relatively weakly sequentially ball-compact is too strong to get the
statement of the Proposition. What we need in fact is a possibility to choose a weakly
converging subsequence from any sequence (s;); satisfying inequality (26). Of course
the problem does not occur, whenever the space X is reflexive. Moreover the strict
convexity of the norm, which is one of assumptions in Proposition 12, implies the
Gateaux differentiability of the dual norm in this case, see [13, Corollary 1, p. 24].
So it seems that smoothness of the dual norm is a suitable assumption to preserve the
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The NSLUC property and Klee envelope 953

weak sequential compactness whenever X is not a reflexive Banach space. We present
details in Proposition 13 below.

Proposition 13 Let (X, || - ||) be a Banach space whose norm has the Kadec-Klee
property and the dual norm is Gateaux differentiable off the origin. Then X has the
NSLUC property.

Proof We repeat the proof of Proposition 10, to get the existence of § > 0 and a
bounded sequence (s;); such that relation (27) holds, the sequence ({u*, s;)); con-

verging to ¢ # 0 and lim M = 1 as well as (26). So, (u*,u) = 1 and
i—+oo |(u*, 5i)]

im (W, o 's;) = 1 with lim [la”'s;| = 1 = |ul. Since the dual norm is

1—+00 1—+00

Gateaux differentiable off the origin, the Smulyan theorem [11, Theorem 1.4] asserts
that the sequence (a~'s;); converges weakly to u and by the Kadec-Klee property,
(e~ Lsp); norm-converges to u and this contradicts relation (27). O

As a corollary we obtain that the Kadec-Klee property of the norm and the Gateaux
differentiability of the dual norm characterize the NSLUC property in the reflexive
Banach space setting.

Corollary 6 Let (X, | -||) be a reflexive Banach space. Then the following assertions
are equivalent:

(a) The norm || - || has the Kadec-Klee property and its dual norm is Gdteaux differ-
entiable off the origin;

(b) X has the NSLUC property;

(c) The sphere Sx of (X, || - ||) has the NSLUC property;

(d) The norm || - || is strictly convex and has the Kadec-Klee property.

Proof The equivalence (b) < (c) is established in Remark 5. The implications
(a) = (b) and (b) = (d) follow from Propositions 13 and 9 respectively. On the
other hand, it is known that the strict convexity of a dual norm entails the Gateaux
differentiability of the corresponding initial norm; this and the reflexivity of (X, || - ||)
justifies the last implication (d) = (a). O

Remark 6 Even in a reflexive Banach space, the NSLUC property is weaker than the
LUR one. Indeed, with the help of Corollary 6, [7, Remark 6.7] ensures the existence
of a reflexive Banach space with NSLUC property which is not LUR. Namely, there
are reflexive Banach spaces with the norm strictly convex and having the Kadec-Klee
property but not being LUR, see [7, Remark 6.7]. O

The strict convexity of anormed space can be also characterized through the NSLUC
property for some class of sets.

Proposition 14 A normed space (X, || - ||) is strictly convex if and only if every rela-
tively ball-compact subset S of X has the NSLUC property.

Proof The “if” part follows from Proposition 9. Let us establish the “only if” part.
As above, we repeat the proof of Proposition 10, to get the existence of the sequence
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(aj); converging to o # 0 and a sequence (s;); of S satisfying lim ||af1si|| =1
1——+00

as well as (28) and (29). Because of the boundedness of the sequence (s;); and the
relative ball-compactness of S, we may suppose that (s; — «t;u); converges to some z,
hence (alf]s,-)i converges to u + a~ 'z, so in particular ||u + o~ 'z|| = 1.

Since lim (u*, u+a; 's;) = 2 by (28), we have
1—+00

2= (*, 2u+a"'z) < ||2u 4+ o 'z|| < liminf u + o s < 2,
i—+400

and hence ||2u + o~ 1z|| = 2. Taking into account the equalities ||u + a 'z =1and

llu+ (u+a~'z)|| = 2, the strict convexity of || - || together with the equality |lu| = 1

guarantee that u + o'z = u, thus z = 0. Consequently, lim IIai_lsi —ull =0,
1— 400

which is in contradiction with (17). m]

6 Attainment sets of the Klee envelope

Our aim in this section is to investigate the connection between the attainment sets
Oj.,pf(x)and Oy (ﬁ f ) (x) for an appropriate x € X. Let us start with the following
example which shows that the inclusion Q; , f(x) C Oy, (E f ) (x) may be strict.

Example 1 Consider the lower semicontinuous function f : R — RU {400} defined
by

1 ifx=1
fx)= 2 ifx=2
+00 otherwise.

For A = 1 and p = 1, we have

[ x ifxerqn2]
cof(x) = +o00  otherwise

and
k1,1(co f)(1) = =1, Q1(co fH(1) =1[1,2], Q1) ={1,2}.

We recall that the reals A and p are taken as A > 0 and p > 1.
Theorem 2 Let (X, || - ||) be a normed space and let f : X — R U {400} be a
proper lower semicontinuous function whose domain dom f is bounded. Then for
every x € domkjy pco f such that dom f — x satisfies NSLUC property we have
d € Q) p(c0 f)(x) = d € co(Q;,p f(x) N[x + span(d — x)]),
and hence

Qs.pf(x) C Qs,p(Co f)(x) CcoQi pf(x).
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Moreover, if f is constant on its domain then Q). ,(Co f)(x) = O, p f(x).

Proof Let x € domk, , f, so x € domk; ,(Co f) by Proposition 7. Pick d €
O3, p(co f)(x). Without loss of generality we may assume that A = 1.
Case 1: If d = x, then since the equality in£ cof(y) = ing f(y) is obvious, by
ye ye

Proposition 7, we get

K.pf(d) =Ky, p(CO f)(d) = —co f(d)

= sup —co f(y) = sup —f(y)
yeX yeXx

= — inf
Inf S
because

—C0 f(d) = k. p(co f)(d) = sup(—=co f)(y) = —co f(d).

yeX

Taking a sequence (y,), such that lim f(y,) = inf f(y) = cof(d) and noting
n—-+00 yexX
that

—fn) = llyn _d”p — flnm) < K)L,pf(d) = —C0 f(d)

it follows that lirf yn = d. So using the lower semicontinuity of f, we get
n—-+0oo

f(d) = liminf f(y,) =0 f(d) = f(d)

and this implies that «;_, f (d) = — f(d), and consequently d € Q; , f(x).
Case 2: If d # x, then without loss of generality, we may assume that |d —x|| = 1.
Since d € Q;.,,(Co f)(x), then

K,p S (X) = k2,p(C0 f)(x) = [|ld — x||” =T f ().

For each n € N there exist m,, € N, #{,..., 1 €]0, 1], with Z’_nnl 1! =1, and
n =

Y15+ Y, €dom f such that

my mp

. n.n __ — _ . n n
nk‘fwzll’i Y =d, cf(d) —nBTooZ;’z oM. (31)

1= 1=
Note that the sequence (yf, el y,’},”)n is bounded according to the boundedness of
dom f. On the other hand, as foralln € Nandi =1, ..., m,,

Iy —xI” = fOF) < Id — x||P — o f(d),
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we also have
D oally; —xIP = fFO] < ld = x|IP — <o f (d),

and hence

my

nn
Zti yi —X
i=1

p mpy

<Zt Iy —xl1? < lld = x| =T fd) + D FOP).

i=1 i=1

which combined with (31) entails

n——+00

mpy
lim > eIy} =« = d - x|1”. (32)
i=1

Pick u* € 9| - ||(d — x). For each n € N, the inequality
Iy = xll = [(u*, 3 = x)| with i =1,....m,

along with the convexity of | - |” ensures that

my

Zr Iy} —x||f’>2r [u*, yf = )P =

5o

hence

mpy
lim sz(u*,yf—xw:||d—x||P:1. (33)

n—+00 =
Let 1 > 0 be arbitrary and consider, for each n € N, the following sets

Ly ={ie{l,...omp) oy —x — (", y/' —x)(d — )| > u},
Ay =Hief{l, oo mp} oy —x — (u*, y' —x)(d —x)|| < and
v —xI” = fOi) + e <k pf (X))

and

By ={ie{l,....m\(I, UAY) : (", y]' —x) <1 —pu}.

We have lim sup Z = 0, because

i
n—+00 €Al
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kpf@) = lim [y = xl” = FODI+ D0 = Xl = FOP]

ieAn igAn

<isopf(x) — plimsup D~ 4 < f ().

n——+00 eA"

We claim that lim sup Z , 1" = 0. Suppose the contrary, that is,

n——+00 lGIu

hmsupZt =r>0.

—
n—+oo IEI”

Extracting subsequence, we may assume that lim 1" = r. Clearly, the set
n—+00 i€l

= {n € N: I, # (} is infinite (keep in mind that in the definition of r the limit is
involved) and the set S := {y;’ —x:neP,ie Iﬁ} is a bounded subset of dom f —x
and by the definition of / ﬁ it fulfills the condition (17) with S := dom f — x. By (18)
(applied with S = dom f — x), there exists 8 := B() > 0 (not depending on n) such
that foralln € Pandi € Iﬁ,

ly! —xll = [(@*, yi' —x)| + Blly! —x — (W*, y;' —x)(d —x)|
> |[(u*, yi' —x)| + Bu.

Fix any n € P. Since

D oarlly; —x1P = £OP]

mp

——Zr FOD+ DIy =P+ D i lyf = xI1?
i¢ll iel
mpy
>—Z’ FON+ 2wy =P+ >l = xIl?
i¢l] iely

>—Zr FOD+ D, ) = )P+ D (u*, 3 = )| + ),

i¢l] i€l

we have

mp

Doy = X1 = FOM]
i=1

> —Zz FOD+ D1, ) = )P+ D 1w,y = x)P + D 1 (Br)”

n 7 n 7 n
1¢I IGIM lEIu
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= Dy =01 = FODT+ D B
= iell

Using (33) and (31) and passing to the limit as P > n — 00, we get

K5.,p (€0 f)(x) = k3, p (€0 f)(x) +r(Br)”

and this contradiction establishes our claim.
If foralln € N, BZ ={1,.. m,,}\(l” U A”) then lim z ey i =1 and,
i n

n—-+00

... n .
by the definition of Bu and the fact n—llr—lr—loo ZzeB" fy!t = d [see (31)], we have

the following contradiction 1 = ||d — x| = (u*, d —x) <1 — . Then BZ *
{1,....m,}\(I}; U A})) for some n € N.
Thus we can choose an increasing sequence (n(u)), (we take p in a discrete set

such that px — 01), with i () € {1, ..., muuy I\ U AL U BRI, so

K0 p f @) =Ild=x P =80 £ (d) < Ily[h) —x P = FOEUD i 0, i) —x) = 1-p.
(34)
Thus the sequence ( yl ( 0 )  1s bounded (since dom f is bounded) and, by the definition

of IZ(IL)’

; n(i) _ n(u)
M1Ln8+d(yi(u) ,X 4 span (d —x)) =0 and hm mf( Yitw —x) > 1.

Without loss of generality we may suppose that

lm(')l+ yl"((u“)) =7y e x+ span (d — x)
n—

[because of the boundedness of (y; (m)) n and the fact that span(d — x) is finite-
dimensional]. The lower semicontinuity of f and the relation (34) ensure that

K.pf ) =lld —x||” —cof(@) < Iy —x|I” = f(3) <kpf(x), and (", —x) =1
then y € Q; , f(x). Since
yex+span(d —x), W, y—x)>1 and ", d—x)=1,
there exists s; > 1 such that
y—x =s1(d —x). 35)
Now, we consider the sets

Cp=Hliell,....m\(, UA}): (u*,y' —x) =1+ pu}
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Repeating the same reasoning with Cj, instead of By, provides the existence of z €
0;.,pf(x) and s2 < 1 such that

Z—x =s2(d — x). (36)
Combining relations (35) and (36), we get
d € co(Qx,pf(x)N[x+ span (d — x)]).

Now suppose that f is constant on its domain. If d = x, by the case 1 we have
d € Q;.,pf(x).So,letus suppose d # x and show that y = d, where y is as obtained
in case 2. Since co f(y) < f(y) and

Iy = xII” = f() =kapf(x) = lld — x]|” =0 f(d)
= K3,p(C0 f)(x)
= Iy —xlI” =<0 f(3),

it follows that co f(y) = f(y) = cof(d) and hence ||y — x|| = ||d — x||. As
y € x + span (d — x) and ||y — x|| = ||d — x]||, there exists y € {—1, 1} such that
y—x=y(d—x).Sincei(n) ¢ BZ(“), then y > 0 and hence y = d and the proof is
completed. O

From Proposition 7 we know that domk;,_ , f = domk; ,(Co f). Consequently,
Propositions 10, 11, 12, 13 and 14 combined with Theorem 2 guarantee the following:

Theorem 3 Let (X, || - ||) be a normed space and let f : X — UR{+o00} be a proper
lower semicontinuous function whose domain dom f is bounded. Under anyone of
the assumptions (1)—(5), one has the inclusion

05.p©0f)(x) Cco(Qx,pf(x)) forallx € X.

(1) The norm of (X, || - ||) has the LUR property;

(2) The space (X, || - ||) is a fully k-convex Banach space;

(3) The norm of (X, | - |) is strictly convex and has the Kadec-Klee property, and
dom f is relatively weakly sequentially ball-compact;

(4) The space (X, || - ||) is a Banach space whose norm has the Kadec-Klee property
and the dual norm is Gateaux differentiable off the origin;

(5) The norm of X is strictly convex and dom f is relatively ball-compact.

If in addition f is constant on its domain, then one has

O3, pC0f)(x) = Oy, pf(x) forallx € X.

As a direct consequence of Theorem 2 we get.
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Corollary 7 Let (X, || - ||) be a normed space. For any bounded closed set S of X
satisfying the NSLUC property, one has the equality

Os(x) = Ozms(x) forall x € X.

Continuing with the case of sets, other properties hold true. Let us establish the
following one which follows ideas in the proof of [15, Theorem 2].

Proposition 15 Let (X, || - ||) be a normed space fulfilling the Mazur Intersection
Property. Then, for any bounded set S such that Dom Qg is dense in X, one has the
equality

co (Rge Qg) =coS.

Proof Fix any x ¢ co (Rge Os). By the Mazur Intersection Property, there are xo € X
and areal r > 0 such that

x ¢ B[xp,r] D co(Rge Q).

We can choose some real ¢ > 0 such that ||x — xg|| > r + €. According to the density
assumption, choose x € Dom Qg with || x — xg|| < /2. Taking some y € Qg(x), we
have y € B[xg, r]. Then for any y € S, we have

Iy —xoll = Ily =Xl + ll* = xoll < Iy — X[l + X — xol|
< Iy —xoll +2[[x — xoll <r +e.
This entails S C B[xg, r + €], hence c0 S C B[xg, r + €], which ensures x ¢ co0 S

since ||x — xg|| > r + €. Consequently, co (Rge Qs) D €0 S, and this inclusion is an
equality as asserted, since the reverse inclusion is obvious. O

Lau’s theorem [27, Theorem 2.3] says, for any weakly compact set S of a Banach
space (X, || - ||), that Dom Qg contains a dense G set of X. Consequently, the equality
in Proposition 15 is valid for every weakly compact set of a Banach space satisfying
the Mazur intersection property. This contains [15, Theorem 2]. A result showing that
Dom Qg contains a dense G set of X*, whenever S C X* is weakly* compact, can
be found in [12, Proposition 3].

7 The Klee envelope: an approach with a distance from a set

The aim of this section is to show that subdifferential properties of the Klee envelope
k.1 f can be investigated through the distance function, namely we want to show that

1
K1 f(x)+ Xd(x, Wy) =mg Vx € cl(X\Wa), 37
where o« > 0, mq = o + inf «; 1 f(y) and
yeX
We={yeX: Kk,lf(y) > mgy}.
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Whenever «; 1 f is finite at some point x, according to the coercivity [see (7)] and the
Lipschitz continuity of «; 1 f, the set W, is nonempty and closed. The finiteness of
Kky.1f at x also ensures that f is finite at some y, so writing, for all x € X,

1
K1 f (x) = sup (Xllx =yl = f(y)) =—f,

yeX

we see that « 1 f is bounded from below. Then m, > ing Kky,1f, hence the set
ye

{x € X : k1f(x) < mgy} is nonempty. This nonemptiness combined with the
continuity and convexity of «; 1 f easily entails that

clfx € X tikp 1 f(x) <me} ={x € X thp,1 f(x) < ma} (38)

and
int{x e X :xp1f(x) <me}=1{xeX:x01f(x) <mg}. 39)

Moreover, if f is the indicator function of a non-singleton set S for which Q;, 1 f (x)
is a singleton for all x € X, we show that the set Py, (x) of nearest points of x
in Wy is a singleton for every o > «; 1 f(x); see Theorem 5. In other words, if S
(not singleton) is such a set that for every x the set Qg(x) is a singleton, then we
can construct an open bounded convex nonempty set U C X such the set X\U is
Chebyshev and d(-, X\U) + Ag(-) is a constant function on U. Observe that X\U
can not be a convex set. Thus the Klee question, that is, the problem of singleton
property of sets with unique farthest points (see Problem 6 in [23]) turns out to be
a question on the convexity of Chebyshev sets, see Problem 5 in [23] and also the
Goebel-Schoneberg problem [21], whenever X is a Hilbert space. Namely, if we have
the convexity of Chebyshev sets, then only singletons have unique farthest points,
we refer to [6,7,10,14,20,21,23,25,38,42] and their references for several results
concerning convexity of Chebyshev set in Hilbert spaces.

Theorem 4 Let (X, || - ||) be a normed space and f : X — R U {400} be a proper
Sfunction. If k; 1 f is finite at some point, then relation (37) holds true.

Proof We saw above that the finitness of «j 1 f at some point implies that mgy :=
ing( K.1.f (u) is well defined in R. Let us fix any x € int Dy with k1 f(x) > — f(x),
ue

where [see (38)]
Dy :=cl (X\Wy) ={u € X 1 15,1 f(u) < mg}.
Take a sequence (y,), of elements of X such that

1 1
.1 f(x) < =4 —llyn —xll = f(n)s
n A

and observe that y, # x for n large enough, say n > ny, since ;1 f (x) > — f(x). Fix
any integer n > no. Since k1 f (u) — +00 as ||u|| — oo by (7) and «;_ 1 f(x) < my
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by (39), we can choose by the continuity of k1 f and the intermediate value theorem
some z, = x + t,(x — y,) with z, > O such that ;1 f(z,) = mq.

Choose some x,' € 9| - [|[(x — y,) and note that (x;", x — y,) = [lx — y,| since
yn 7% x. Then we have

1 1
Mo — K1 f () + =K1 f (@) — K f &) +
1

>

1
20 = yall = f(yn) + (—XIIX — ynll + f(yn)) ;

>

which gives

e — i1 f () + % = = (Ien = all = Ix = yal)
> Lo om0 = Ll =yl
= 5 Yo n 3l n
1 1
= X”x —znll = Xd(xy Wq).

Passing to the limit as n — oo, we get
1
Mo 2 K, f (X) + d(x, Wa). (40)

On the other hand, since «; 1 f is Lipschitz with constant 1/, we also have
1
mo <k 1 f(y) <k fx)+ Xllx =y, Vye We,
and consequently my < k1 f(x) + /—{d(x, Wy). It ensues that

1
my =k 1f(x)+ Xd(x, Wy), forall x €int Dy with ;1 f(x) > —f(x).
In order to finish the proof, it is enough to show that the set

{x € int Dy : k3 1 f(x) > —f(x)}

is dense in int D,. Assume the contrary, that is, there are yg € int Dy, and rg > 0 such
that

B(yo.ro) C {x €int Dy : ky,1 f(x) = —f(x)}.

This implies that for every y € B(yg, ro)

1
—f(y) = sup (XIIZ =yl = f(z)) > sug(—f(z)) > —f().

zeX
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It ensues that f is constant over B(yg, r), or equivalently

f() = f(yo) forally € B(yo, ro).

It follows that

1
—fo) =k 1f(o) =  sup (—Ilyo =yl - f(yo)) = %0 — f (o),

yeB(yo,r0) A

which is a contradiction. Thus the set {x € int Dy : k. 1f(x) > — f(x)} is dense
in int Dy, hence also in D, according to (38) and (39). Since the function x
K1 f(x)+ %d (x, Wy) is continuous then (37) holds true and the proof is completed.

O

Remark 7 Tt follows from Theorem 4, taking o > 0 large enough, the differentiability
or subdifferentialbility of ;| f at point x € X can be inferred from differentiability
or subdifferentiability of the opposite of the distance function to the complement of
bounded convex set. O

Remark 8 Theorem 4 can be stated in a more general setting as follows : Let g :
X — R be a Lipschitz continuous convex function, with Lipschitz constant equal to
1, satisfying the following assumptions:
1. lim g(x) = 4o0;

llx[| 00

2. There exists a dense set G of X such that 91 g(x) N Sx+ # @, for all x € G and
n € N, where

Oeg(x) ={x*e X*: (x*u—x)+g(x) <gu)+e VueclX}
denotes the approximate e-subdifferential of the convex function g at x.
Then relation (37) holds true with g instead of k1 f (x). O

There is a partial connexion between the set of farthest points in a set S and the set
of nearest points in S to points outside S.

Proposition 16 Let (X, ||-||) be a normed space and S be a nonempty closed bounded
subset of X. Then

Rge Os C Ps(X\S).
Proof We may suppose that S is not a singleton, since otherwise the inclusion is trivial.
Let y € Rge Qs, so y € S. There exists x € X such that ||x — y|| = Ag(x) > 0.
For x" := 2y — x, we see that |x’ — x| = 2Ag(x), so in particular x’ € X\ since
lx" — x|| > As(x). Further, for every u € S we have ||x — u|| < Ag(x) according to

the definition of Ag(x), hence

I —ull =12y —x —ull = 12(y = x) — (u — x)||
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= 2fly — x| = llu — x|
= 2A5(x) — As(x)
= As(x) = lx =yl = Ix" = ylI.

This guarantees that y is a nearest point in S of x" € X\S, so y € Ps(X\S) as
desired. O

The problem of possible convexity of a Chebyshev set and the question if a set
with the unique farthest point property is itself a singleton are not solved in a Hilbert
setting (see Problems 5 and 6 in [23]). In order to show that the question related to the
unique farthest point property is a question of possible convexity of Chebyshev sets,
we restrict ourselves to the Hilbert space setting. So, through the rest of this section we
shall assume that X is a Hilbert space, although the subsequent result can be obtained
in a more general set up.

By the main result in the previous section (Theorem 2), we may consider only the
case when the set with the unique farthest point property is convex and closed.

Theorem 5 Let S be a closed convex subset of a (real) Hilbert space (X, | - ||) such
that for every x € X the set

Os(x) ={s € S:|ls — x|l = sup [Is" — x|}

s'eS

is a singleton. If S is not a singleton, then there exists a nonempty bounded convex
open set U C X such that

du, X\U) + As(u) =1+ in§ As(x), YueU
X€E

and the set W := X\U is a Chebyshev set, that is, for every u € U there exists exactly
one w € W such that

d(u, W) = [lu —w].

Proof Theorem 4 with f as the indicator function of S (so, k1,1 f = Ag) asserts that
for

W={weX:As(w)>1+ ingAS(x)} and U = X\W,
XE

we have
du, W)+ As(u) =1+ ing As(x), VYueUl. 41)
xXe

So, we only need to show that W is a Chebyshev set. Fix any u € U and take
s = Qs(u), that is, (because S is not a singleton)

Vg €S, q#s, Asu) = sup s’ —ull = llu—sll > llu—ql,

s'eS
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and this allows us to say thatu # s. Since U is an open bounded convex set withu € U,
clearly (u 4 cone(u — 5)) Nbdry U # (4, hence we can take w in this intersection, or
equivalently w € W N clU N {u + cone(u — s)}. Observe that

lw—ull = Ag(w) = As(u) = lw = sl = lu = sl = [lw —ull,

and hence Ag(w) — Ag(u) = ||[w — u]|. On the other hand, since w € bdry U we also
have Ag(w) =1+ inf( Ag(x), so (41) gives Ag(w) = d(u, W) + Ag(u). It results
xXe

that

As(w) — Asu) = lw —ull = d(u, W) = Ag(w) — Ag(u),

thus

d(u, W) = [lw —ul.

It remains to show that w is the unique nearest point in W of u. Suppose that there
exists w; € W, with w; # w, and d(u, W) = |lu — wq]|. Note that w; € W NclU.
Take any x €]Ju, wq[. It follows from Proposition 4.1 and Theorem 4.2 in [25] (see
also Theorem 4.1 in [40]) that the function d(-, W) is Fréchet differentiable at x,
with derivative Dd(-, W)(x) = ﬁ Since Ju, wi[C U, by (41) the function
As = k1,1 f is also Fréchet differentiable at x, with derivative

U — wi

DAg(x) = — Vx €lu, wy[.

llu —will”

Using the closedness of the graph of the set-valued mapping z — 0dAg(z), we get
W= §Ag(u). Then, for every n € N, we have

lu—will

wp —u

Asu+n""wy —u)) —Asu) > < ,n (wy — u)> =n"w —ul. (42)

lwy — ull

Put b, = u +n "(w; — u) and by = (b,l — Qs(bn))/||bn — Qs(by)|l. Then b} €
dAgs(by,) by Proposition 3, and hence by (42)

1
(by, by —u) = As(b,) — As(u) > ;”wl —ull,
which entails

by, w1 —u) = [lwy — ull.

w]—Uu
Twi—ull
by + 55883 (u — w), because As(b,) = [|by — Qs(by)| and lwi — ull = d(u, W).
Now using the continuity of Ag and the fact that lim b, = u, we deduce

Since X is a Hilbert space, it results that b} = or equivalently Qgs(b,) =

n——+oo
A
Jim Qs nT wi —w) = u+ %(u —wy).
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Since Qg(u) is a singleton and S is closed, we get

25, ) = Q) = S

YW A, W)

( —wy),

where the first equality is due to the definition of w [i.e., w —u = y(u — Qs(u)] and

YAs@) _ - :
W) = 1, a contradiction since w # wj. O

Remark 9 1t is an obvious observation from Theorem 4 that if S is a singleton, then
any subset W of X satisfying (37) for «; 1 f (x) := Ag(x) can not be a Chebyshev set.
O

Remark 10 1If the set W constructed in Theorem 5 is convex then both functions
d(-, W) and Ag(-) are Fréchet differentiable on U, so S is singleton. O

Using the fact that locally compact Chebyshev sets are convex, the following well-
known result is a direct consequence of Theorem 5.

Corollary 8 Let S be a closed convex subset of the Euclidean space R" such that for
every x € X the set

Qs(x) = [S €S:ls —x| = sup IIS/—XII]

s'eS’
is a singleton. Then S is a singleton.
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