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1. Introduction

Let H be a Hilbert space with the inner product (-,-) and the norm |-||. As well
known, for any convex closed set C' C H each x € H admits the unique near-
est point (so called metric projection) we (z) € C, i.e., such that ||z — 7w (2)]| =
de (z) == inf{||z — y|| : y € C'} (Chebyshev property of convex sets), and, moreover,
the mapping = — m¢ () is continuous (even Lipschitzean with the Lipschitz constant
1). On the other hand, the class of sets admitting such type continuous retraction
e+ H — C consists just of convex closed sets (see [1, 5]).

The further natural question is to describe the class of sets for which the continuous
projection is well defined not on the whole space H but on some neighbourhood U
of C'. Such sets were studied by many authors starting from the pioneer work by H.
Federer [19] (see, e.g., [27, 7, 26, 10, 25, 12, 13, 3] and the bibliography therein). They
appear in the literature under various names such as the sets with positive reach [19],
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p-convex [7] or p-convex [12, 13] sets, prozimally smooth sets [10], O (2)-convez sets
[26] and so on. Roughly speaking, these sets could be characterized by the following
geometric property: given £ € 9C for any z,y € C near T a convex combination
Az + (1 — \) y (not necessarily belonging to C) is distant from C' not more than of
the order O (||z — yHQ) An exact (analytic) definition will be given in sequel. Here
and further on OC' stands for the boundary of the set C'. Notice that p-convexity is
equivalent to a series of other properties such as smoothness of the distance function
de () in the open domain U \ C, and the choice of name depends on which of them
one wishes to emphasize.

Observe that the distance d¢ (z) can be seen as the minimum time necessary to reach
the boundary 0C starting from the point x ¢ C' by trajectories of the control system

r()=v(t), Jv@I<L, (1)

and the projection 7 () is nothing else than the point on the target set attainable
for this time. As already said, the well-posedness of = +— 7 (x) is equivalent to
the regularity of the minimum time function x — d¢ () whose gradient is equal to
(x — e (x)) /||l — 7o (z)]]. Moreover, d¢ (+) is the (unique) wviscosity solution of the
Hamilton-Jacobi equation

[Vu(z)| =1,  uloc =0, (2)

in the sense of M. Crandall and P.-L. Lions [16] (see also [4]).
Slightly extending this problem (see [14, 15]) we can consider instead of the closed

unit ball in (1) (denoted further by B) an arbitrary closed convex bounded subset
F C H, containing the origin in its interior (we need the last condition in order to
guarantee controllability). So that, given a point x € H we are led to study the

following time optimal control problem:
mm{T> 0: 3z(), 2(T) € C, (0) =z,
and 1 (t) € F ae. in [0, T]} . (3)

The set of terminal points x (7') for all functions z (-), which are minimizers in (3)
(if any), is called further the time-minimum projection of x onto C' (with respect to
F) and is denoted by 7f (). We keep the same name and notation for the unique
element of 7% (x) in the case when it is a singleton. Taking into account the fact that
each terminal point can be achieved by an affine trajectory (due to convexity of F),
we represent the minimum time function (value function in (3)) as

F o\ _ - _
T (2) = mfpp (y —2),
where pp (+) is the Minkowski functional of the set F,
pr (&) =inf{\>0:£ € \F}. (4)

Therefore,
wo(2) ={y € C:pply—a) =T (2)}.
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Earlier some generic properties of this best approximation problem were studied (see
[17, 8]), while in [9] a relationship between the local well-posedness of the time-
-minimum projection and the directional derivatives of the function TZ% (-) (slightly
different from the respective relationship in the case of usual metric projection) was
proved. The later papers [14, 15, 28| instead were devoted to characterization of
various kinds of subdifferentials of z +— T& (x) in terms of the normal cones to the set
C' (in [28] this problem was considered in an arbitrary Banach space). Furthermore, in
[15] some conditions guaranteeing the well-posedness of the time-minimum projection
were obtained (see Theorem 5.6). They are suitable also for the regularity of the
value function T£ (), which, similarly to the case F' = B, can be interepreted as the
(unique) viscosity solution of the boundary value problem

P o (—VU (m)) = 1, U |ac =0

(compare with (2)). Under these conditions, requiring p-convexity of the target set
C' (with ¢ = const) and some type of uniform strict convexity of F' controllable
with a parameter v > 0, the mapping = +— w& (x) is defined and single-valued on
a neighbourhood of C given by some relation between ¢ and . However, these
hypotheses are not so sharp as for the usual metric projections and can be essentially
refined.

In our paper we propose some way to generalize the well-posedness result of [15].
Namely, under certain assumptions we wish to construct an open neighbourhood
of the closed set C' basing on a balance between the "scaled" curvatures of C' and
F, where the existence, the uniqueness (and the continuity as well) of the time-
-minimum projection 7% (-) take place. To this end we introduce first (in Sections
3 and 4) some concepts concerning the local structure of a convex body F' (and of
its polar set F°) such as moduli of strict convexity (local uniform rotundity) and of
uniform smoothness taken essentially from the geometry of Banach spaces (see, e.g.,
[22, Ch. 5]) and adapted to the case of "asymmetric" norms. Here some concepts of
curvature naturally appear. We study their properties and prove a local asymmetric
version of the Lindenstrauss duality theorem, which permits, in particular, to obtain
a characterization of the curvatures in terms of the second derivative of the dual
Minkowski functional.

The main results follow from the fact that under suitable assumptions each min-
imizing sequence of the functional z +— pp(x — 2) on the set C' (z belongs to a
neighbourhood of (') is a Cauchy sequence. The proof is based on an important
property obtained in Section 5 by using the Ekeland’s variational principle. Namely,
we show, roughly speaking, that given an arbitrary minimizing sequence {z,} one
may find sequences {z/ } and {z!}, which are close to {x,} and such that the differ-
ence between some outward normal vector to the set C' at the point 2/, € C' and an
inward normal to a suitable homothetic transformation of F' at z! tends to zero.

In Section 6 we prove the general retraction theorem (Theorem 6.1), presenting two
types of sufficient conditions. One of them does not use neither p-convexity of the
set C' (its boundary can even have "inward corner" points) nor some kind of uniform
rotundity of F, and the other essentially generalizes the known hypotheses. Next
(Theorem 6.2) we give an explicit formula for the neighbourhood of C' where the
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retraction is defined. These results are then concretized for the case of a target
set with smooth boundary (Theorems 7.1-7.4) as well as under the second order
differentiability hypothesis for the polar set F° (Theorem 7.5). Finally, in the last
section we join some examples illustrating the obtained results.

2. Basic notations and definitions

We consider a convex closed bounded set F' C H such that 0 € int F' ("int" stands
for the interior of F), and denote by FU its polar set, i.e.,

FO.={eH: (&) <1VEEF).

Together with the Minkowski functional pp (§) defined by (4) we introduce the support
function op : H— RT, op (§°) :=sup {(&,£") : £ € F'}, and observe that

pr (&) =opo (§), (5)
and, consequently,
1
mHﬁHSpF(ﬁ)S |7 Nigl, € € H, (6)
where ||F|| :=sup{||¢|| : £ € F'}. The inequalities (6) mean that py () is a sublinear
functional "equivalent" to the norm |[|-||. It is not a norm since —F # F' in general.
As a consequence of (5) and (6) we have the Lipschitz property
0r (§1) = P (&) < || F°|| 161 — &l (7)

In what follows we use the so-called duality mapping Jr : OF° — OF that associates
with each £* € OF° the set

Jr(€7) ={§€dF: (&) =1}

If there is no ambiguity (the set F is fixed) then we denote the duality mapping simply
by J(-). We say also that (¢,£¥) is the dual pair when £ € OF° and € € Jr (£¥).

Let us denote by N (§) the normal cone to F' at the point £ € F' and by 0pp (€)
the subdifferential of the function pp (-) in the sense of Convex Analysis. Notice
that for each £ € OF° the set Jr (¢*) is nothing else than dpgo (£¥), and J5' (&) =
Np (§) NOF°, ¢ € OF. As well known, the mapping v — 04, (v) coincides with
the directional derivative of pp (+) at £ € H defined by

1 PR (€ + ) — pp(§)
Doy (6) (0) = lim ) ,

veH. (8)

If Dpp(€) (—v) = —Dpg (€) (v), and the convergence in (8) is uniform with respect
to v from each bounded subset of H, then the function pg (-) is Fréchet differentiable
at the point £. In this case Opp (§) = {Vpp (§)} where the Fréchet derivative (or
gradient) Vpp (§) is the unique vector such that Dpy (€) (v) = (Vg (§),v), v € H.
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On the other hand, a target set C' C H is assumed only to be nonempty and closed.
Various concepts of normal (and tangent) cones to C' at a point € C' can be found,
e.g., in [11, 23]. However, in sequel we use mainly the prozimal normal cone

N? (z) := {v: 3o > 0 such that (v,y—z) <olly— || for all y € ch. (9

Denote also by N%, (x) the so-called Mordukhovich (or limiting) normal cone, which
in the case of Hilbert space consists of all weak limits of the sequences v,, € N7, (z,,)
such that z, — z, , € C (see [23, p. 240]).

For each v € N7 (z), v # 0, let us define

Ve () i= o sup 02

< 400
o]l yeoriay Iy — |2

that measures degree of "prominence" (or "cavity") of the set C' at the point x with
respect to the direction v. In particular, if ¢ (z,v) > 0 then we have another
representation:

1
2[Jvll ¥ (2, v)

i.e., each sphere centred on the half- line {z + Mv : XA > 0} and touching the boundary
86’ at « only has a radius r < Otherwise (¢ (x,v) < 0) such sphere can

=sup{A > 0:dc(z+ \v) = A|v[},

29 ( v)’
have a radius arbitrarily large. Settmg
. 1 _
Ve (x,v) ;= —lim supM

Il ozy—a |ly — =||”

we get a local characteristic of the set C'. Observe that C is 'concave" at x with
respect to the direction v whenever 1. (z,v) > 0, and is the "concavity

2¢c( v)
radius". For some purposes (compare, for instance, with the definitions of Section

3) the number —¢, (z,v) can be interpreted as exterior (negative) curvature of the
(nonconvex) set C. It is convenient to set also 1¢ (7,0) = o (z,0) = 0. Since
Yo (x,v) < 400 iff Yo (x,v) < 400 (see [11, p. 25]), we have

N? (z) = {v e H: g (z,v) < —l—oo}.
Let us define the "reduced” boundary
C:={x€0C :N{ (x) # {0}},

which is dense in OC' (see [11, p. 49]).

If ¥ (z,v) is majorized by some continuous nonnegative function (say ¢ (-)) uni-
formly in v € N¢, (z) (i.e., Yo (z,0) < ¢ (2) for all z € OC and v € N7, (x)) then the
set C' is said to be @-conver (or prozimally smooth). Another definition in terms of
"almost monotonicity" of the normal cone can be given. Namely, a closed set C' C H
is p-convex iff for some continuous function ¢ : C' — R* the inequality

(v —w,x—y) 2~ (@) ol + ¢ () [[w]]) = -yl
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holds whenever z,y € C, v € NZ (z) and w € N7, (y). If C' is convex then we clearly
set ¢ (z) = 0. Since all basic normal cones to a p-convex set coincide (see, e.g., [13,
Proposition 6.2]), there is no ambiguity to write N¢ () in the place of N¥, (z).

Finally, we say that a closed set C' C H has smooth (or C') boundary at the point
xg € OC if there exist ¢ > 0 and a continuous mapping n: 9C N (ﬂvo + EE) — 0B
such that n(z) is a unique vector from N4 (z) with |[n (z)|| = 1. If this property is
satisfied globally (i.e., N4, ()N OB is a singleton continuously depending on z € 9C)
then the boundary of C' is said to be smooth.

3. Moduli of local strict convexity and curvatures

Let us recall first the modulus of local uniform rotundity (or local uniform convezity)
well known in the geometry of Banach spaces [22, p. 460] but applied here to convex
sets and to their Minkowski functionals (see also [17, 8]).

Definition 3.1. Given a convex closed bounded set F' C H with 0 € int F, £ € OF
and r > 0 we put

op (r,6) == inf{pp (§) +pp(n) —pp(E+n): nEF, pp(n—&) >7}. (10)

Taking into account the agreement inf@ := 400, we can assume that r in this
definition admits any positive value.

The modulus dr (-, §) shows, in fact, how far the sublinear functional pg (-) is from a
linear one in a neighbourhood of the point £ € F. It is clear that always g (r, &) > 0,
and, following the tradition (see [21]), the set F' is said to be uniformly rotund (or
uniformly strictly convez) at the point £ if 0 (r,&) > 0 for all » > 0.

However, as we’ll see later, the moduli suggested below are more suitable for the
asymmetric case than (10).

Definition 3.2. Let £ € F and £ € OF° be points such that (£,£*) = 1 (or, in
other words, £ € J(£%)). We define three moduli of strict convexity of the set F' at
the point ¢ with respect to (w.r.t.) the direction £* by the formulas:

Ch(r&, &) =mf{(¢—n.&) neF, pp(n—=E& >r};
Co(r,&,&) =inf{{({ —n, ) neF, pp(§—n) =1}

~

Cp (.8, €)= {{{—n. &) ek, IE—nl >}, (11)

r > 0.

Observe that for all 7 > 0 the inequality €} (r,&,&%) > dF (r,€) holds. Indeed, for
each n € F with pp (n — &) > r by (5) we have

But the opposite inequality is violated even in the simplest cases. For example, if
F=B,|¢=1and & =& (J7' (&) = {£} is singleton) then the direct calculations

give Op (r,€) = 52—y while €F (r,€,€") = Cr (r£,6") = 12/2, 0 <r < 2.
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Due to (6) we also have the following inequalities:
(HFH’fg) Cr (r,6,€) < & (| P ré.€7), r>0. (12)

Definition 3.2 suggests another concept of strict convexity. Namely, the set F'is said to
be (locally) strictly convex at the point £ € OF w.r.t. £ € I (&) if €p (r,£,6") > 0 for

all 7 > 0. The modulus € (r, &, €) here can be, certainly, substituted by €% (r, &, £*)
(see (12)). This, obviously, implies that & is an exposed point of F'; and the vector £*
exposes £ in the sense that the hyperplane {n € H : (n,£") = op ({*)} touches F at
the point £ only, or, in other words, that J (§*) = {£}. Therefore, we could speak just
about the (local) strict convexity w.r.t. the vector £ (do not refering to the unique

£€J(&)).

From Definition 3.2 we get also a "strict monotonicity" inequality:

<77 - 57 77* - §*> > /QEF (Tv 57 5*) + /QEF (T7 n, 77*) (1?))

whenever £ € J(£%) and n € J (%) with || — n|| > r, which permits to characterize
the local strict convexity in terms of the duality mapping (and in terms of the dual
Minkowski functional as well).

Proposition 3.3. The set I is strictly convex w.r.t. £ € OF° if and only if one of
the following assertions holds:

(i) & is a strongly exposed point of F w.r.t. £, i.e., J () = {&} is a singleton, and
each sequence {,,} C F such that (¢,,&") — ( &) =1, n— oo, converges to
¢ strongly (1§, — &Il = 0 asn — o0);

(i) the duality mapping J : OF° — OF is Hausdor[f continuous at & with J (£*) =
{&}, which in this case means

sup |[n—¢&|| — 0 asn* — €, n* e IF°;
neI(m*)

(iii) the function pgo (+) is Fréchet differentiable at £, and Vppo (%) = €.

Proof. Let us show that the strict convexity of F w.r.t. £ is equivalent to the
property (¢). Assuming that a unique point £ € J (£*) (here and further on we write
& = J(&)) is not strongly exposed for F' (w.r.t. £) we can choose ¢ > 0 and a
sequence {&,} C F with ||£,, — £|| > € such that (£ —¢,,£") — 0 as n — oco. Hence,

Cr (6,£,67) < (£—=¢,,€") — 0, and the strict convexity is violated. On the other

hand, if €z (r,&,&") = 0 for some r > 0 then by Definition 3.2 there exists a sequence
{¢,} C F such that ||, —&|| > r and (£ —¢,,,") — 0 as n — oo. But this is
impossible if £* strongly exposes £ € OF.

Equivalence of the conditions (i7) and (izi) follows from Corollary 2 [2, p. 460], while
(7i1) <= (i) was proved in [24, Proposition 5.11]. O

We will need sometimes uniformity in the assumption of the local strict convexity.
Namely, given U C OF° let us call the set F' uniformly strictly convex w.r.t. the set
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U it R
By (r) = inf {Cp (1, €, €)1 € € U} >0

for all » > 0. Here as usual ¢ denotes the point J (&) for respective £ € U. If in
the definition above U is a neighbourhood of a point & € OF° then we say that F
is uniformly strictly convexr w.r.t. ;. This property makes sense mainly in infinite
dimensional spaces, where it is stronger than the strict convexity w.r.t. all the vectors
near &;. By arguing as in Proposition 3.3 we obtain

Proposition 3.4. If the set F is uniformly strictly convex w.r.t. U C OF° then the
duality mapping Jr (+) is single-valued and uniformly continuous on U.

Proof. Assuming that the uniform continuity on U does not hold, we find ¢ >
0 and two sequences {&:}, {n:} C U such that ||, —ni| — 0 as n — oo but
13 (&) =3 ()l > e, n = 1,2,... . Denoting by &, := J(&,) and 5, := J(n;,), it
follows from (13) that

<77n - fnﬂlz - 52) > /QEF (87571752) + /Q\:F (877]7177]2) > QﬁU (6) > 07

which is a contradiction. O]

Let us give now a stronger concept of (local) strict convexity.
Definition 3.5. Fix £ € 9F°, and let & be the unique element of J (¢*). The set F'
is said to be strictly convex of the order a > 0 (at the point &) with respect to £ if

~

) o Cp(r,n,n")
: * — lim inf — > 0. H
YFa (€,€) (r7*)— (0-H,€,6%) re Y
neJ(n*), n*€dF°

Remark 3.6. The condition (14) means that for some # > 0 and § > 0 the inequality

/QEF (Tv 7777]*) > ore (15)
takes place whenever ||n* — &*|| <6, [[n —¢&|| <0, n €I (), n* € IF* and 0 < r < 4.

By the monotonicity of the function r +— /(‘:‘F (r,m,n*), diminishing if necessary the
constant # > 0, we may suppose that (15) is valid for all positive . Hence, F' is
uniformly strictly convex w.r.t. £*, and by Proposition 3.4 the duality mapping is
single-valued and uniformly continuous in a neighbourhood of £*. In particular, the
condition 7 — &£ in (14) is superfluous.

The numbers (14) possess the following invariantness property (we do not assume
here that 0 € int F).
Proposition 3.7. Let y1,y, € int F, £ € OF and & € 3;£y1 (& —y1). Then there

exists a unique £ € 3;“1—1/2 (& — y2) colinear with £} and such that

1 1
M&nyl,a (5 -, 5;) = M&nyg,a (5 — Yo, 5;) (16>

for each a > 0.
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Proof. Setting & = m we see that & has the same direction as £}, & €

O(F —yy)” and (€ — 0,65 =1, e, & € 3;’1—312 (€ —1ya). Given n € OF close to ¢
and 1} € 3}£y1 (n —y1) close to &} directly from Definition 3.2 we obtain

1 -~ * 1 -~ *
_*CF—M (T,U—?Jlﬂh) = _*Q:F—yz (T,??—yg,?h), (17)
lall 73l

77*
1+<y1jy2,7lf>
Dividing both parts of (17) by r® and passing to liminf as r — 0+, n — &, 0} — &
(and, consequently, n5 — £5) we easily come to (16) (see (14)). O

r > 0, where n} := belongs, obviously, to some neghbourhood of &;.

Observing that the common direction of the vectors £} and &5 from Proposition 3.7
is normal to the set F' at the point £, we may extend the concept of strict convexity
for the case of a closed convex bounded body (do not assuming that 0 € int F).
Indeed, given £ € OF and v € Ng(€), ||v|]| = 1, we say that F' is strictly convex
of the order a > 0 (at the point &) w.r.t. the vector v if the translated set F' — y is
strictly convex of the order « (at the point £ —y) w.r.t. the same direction v (or w.r.t.
/Py (V) € 0 (F — y)°, see Definition 3.5), where y is an arbitrary element from
int /. We use such generalization in Section 7 (see Proposition 7.7(7)). Furthermore,
since this is a local property, it can be extended also for the case of an unbounded
set.

In what follows we use the strict convexity of order a = 2 only denoting ¥p, (§,£")
simply by 45 (§,£%). Let us define (square) curvature

1
2F (£7€*> = M&F (575*)

of the set F' at the point & € OF w.r.t. £ (or with respect to the normal direction
v =&/|€°| € Ng(€) NIB), which shows how rotund the boundary OF is in a
neighbourhood of €. As follows from Proposition 3.7 the curvature does not depend
on position of the origin in int F' and can be defined also when 0 ¢ int F'. Another
characterization of the curvature can be given via radius of the smallest ball centred
on the half-line opposite to the vector £*, which touches the boundary JF at £ and
contains a part of the set I’ near this point. Exactly, denoting by

- 1
Rr (§,§7) = Ger (6.6

(the so-called curvature radius of F') we have

Proposition 3.8. Given £ € OF° and £ € J (&),

R * — —
wz limsup  inf{r>0:Fn(n+eB) Cn—ry*+rn’||B}. (18)
1€711 (emn*)—(0+.££)
neJ(n*),n*cdF°
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Proof. Let us prove the inequality "<" in (18) assuming without loss of generality
that the right-hand side (further denoted by R) is finite. Taking an arbitrary p > R
we can afirm that for each £ > 0 small enough and for each dual pair (n,n*) from a
neighbourhood of (§,£") the relation

Fn(n+eB)Cn—pn*+p|n’|B

holds. In particular,
-2 X2
16 =n+pn”I" < o [0
whenever ¢ € F with || — || = €, or, in another form,

52

— (0% > —. 19
-Gz 5 (19
If w € F is an arbitrary point with |jw — n|| > ¢ then setting ( := Aw+(1 —\)n € F,
where A = ¢/|lw —n|| < 1, we have ||( 7| = ¢ and (n — ¢, 7") = A(n—w,n").
Comparing with (19) we obtain that (see Definition 3.2)

o~

1 _%elen)
2p — g2

Hence, passing to liminf as e — 0+, (n,7*) — (£,£") and p — R+ we conclude the
fist part of the proof.

In order to show the opposite inequality let us assume that R > 0 (in the case
R = 0 it is trivial). If now 0 < p < R then by the definition of limsup there
exist an arbitrarily small ¢ > 0 and a dual pair (n,n*) arbitrarily near (£,£*) such
that the relation F' N (77 + SE) C n—1rn* +r|n*|| B implies p < 7. In particular,

IC—n+pn*]? > p*|n*||” for some ¢ € F with ||¢ —n| < e, and, consequently,
setting 7 := || — || < ¢ we have

¢ 1
r? 2p

Passing in (20) to liminf as r — 0+, (,7*) — (£,£") and to limit as p — R— we

prove the inequality ">" in (18). O

Besides of 4 (£, £*) in what follows we use also one-sided characteristics v} (€, ") and

v (&,€") defined by the same way as (14), a = 2, but with the modulus ¢r (r,m,m*)
substituted by Qﬁfé (r,m,n*), respectively. However, they do not satisfy the invariant-
ness property given by Proposition 3.7 (see Example 4.5), being connected with the
"true" curvature through the inequalities

1 + *
oo (6.6 < &) < 1P s 6.6, o)

(see (12)).
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According to Remark 3.6 it makes sense to define

vp (&,€7) = sup {6’ > 0: Je > 0 such that €p (r,n,7") > 6r?

whenever ||n—¢&|| <e, |[n" =& <,

neIm),n € dF  and r > 0}, (22)
or, in a compact form,
% .. . /éF (T’ 7, 77*)
vp(&,E) = liminf  inf ———2~. (23)
(n*)—(g€) >0 r?

neI(n*),n*€oF°

We see directly from the definition that the function (§,£%) — v (€, £¥) is lower semi-
continuous (and (£,£%) — 4 (£,£") as well). Furthermore, arguing as in Proposition
3.8 we have

——— = limsup inf{r>0:FCn—ry+r|n B}. (24)
29p (&€ e
ne3(n*),n*€oF°

It follows readily from (17) that scp (§,£7) := v (§,€7) / ||€7|| is invariant with respect
to translations similarly to the curvature s (£,£"). On the other hand, s (€, £")
1

and R (&,&%) = Tp(eg) re not only local characteristics of the boundary at the

point & but depend also on the size of the set F'. In particular, Rr (£,£") can not be
too small, namely (see (24)),

Rr (€,€) = r, (25)

where tp > 0 is the Chebyshev radius of the convex set F'. This distinguishes it
from the "true" curvature radius Rr (£,£%). In what follows we call s¢p (§,¢") and
Rr (£,£") scaled curvature and scaled curvature radius, respectively.

4. Modulus of local smoothness. Dual statements

As well-known (see [2], [21]—[24] and others) the strict convexity of a convex closed
bounded set F' with 0 € int I is strongly related to smoothness of its polar set F°.
We are interested now in quantitative aspect of such connection. In particular, we
would like to find some relationships between the functions v& (€, £*) introduced in
the previous section and the local characteristics of F©.

Definition 4.1. Let us fix £ € OF° and € € Jp (¢*) C OF. For t € R we define a
modulus of (uniform) smoothness of the set F° at the point & w.r.t. £ by

Spo (t,£5,€) :==sup {ppo (& +10*) — ppo (§) —t (&) : € F°}.  (26)

Since £ € Oppo (£7), we always have Gpo (t,£",€) > 0. By Proposition 3.3(iii), if F
is strictly convex w.r.t. £ then

hmGFO (tv f*a f)

t—0 t

=0, (27)
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where ¢ is the unique element of Jr (£*). Moreover, there is a relationship between
the modulus of uniform smoothness and the modulus of strict convexity given by the
following statement, which is nothing else than a one-sided local version of Linden-
strauss duality theorem (see [20, Theorem 1]).

Proposition 4.2. Let £ € OF and £ € OF° be such that (£,£*) = 1. Then for each
t > 0 the equalities

Spo (£t,£",€) = sup {tr —CE(r &) r> 0} (28)
hold.

Proof. Let us prove the equality (28) for €} (r,&, &%) only. The other one can be
proved similarly.

Given € > 0, from (26) we choose n* € F° and n € F such that
(& +1in") = (£, &) —t&n") +e

<

< =&E) +tpp(n—§) +e¢

< sug{tpp =& —(§—n&)}+e
ne

sup {tr — €5 (6,6} + <,

r>0

6F0 (t7 6*7 5)

IN

and the inequality "<" in (28) follows.

In order to prove the opposite inequality let us fix ¢ > 0 and choose first r > 0, n € F
with pp (n — &) > r and then n* € FY such that

sup {tr — €5 (r, 6,6} <tpp(n =& —(E—n, &) +e

< (i) = (& tn") + (0,€7) — pro (§7) + €
Sop (& +tn) —t(&n) —ppo (&) +¢
< 6F0 (t7£*7§) + &,
and the proof is concluded. ]

If we put
Ch(r & &) if r > 0;
Cr(r,&,€) =10 if r = 0;
Cr(—r& &) ifr<o

then (28) can be written in a more symmetric form
GFO (7£*a€) = Q:}*?' ('7575*)7 (29>

where "3 " means the Legendre-Fenchel transform.

Now, by using Proposition 4.2, we obtain a dual characterization of the second order
strict convexity, which makes more precise the equality (27).
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Proposition 4.3. Let (£,£") be a dual pair of elements: £ € OF, & € OF°, £ €
J(&"). Then
. 1 GFO (ta 77*7 7])
= imsup —————=

X e ey
r ) ar—neen r
neI(n*), n*€GFO

. (30)

Proof. We prove the formula (30) for v (§,&*). The respective proof for v (&, &%)
is similar.

While proving the inequality ">" in (30) we can assume without loss of generality
that v} (£,€°) > 0 (i.e., F is strictly convex of the second order w.r.t. £*). Then the
mapping J (+) is single-valued and continuous in a neighbourhood of £* (see Remark
3.6), and taking an arbitrary 0 < 3 < 7% (£, &) one can choose € > 0 such that

¢ (3 () ") > pr
for all 0 < 7 < e and n* € OF° with ||n* — £*|| < e. As it is easy to see,

t2
tr — 0 < = 31
sup{r Bré:0<r 8} 3 (31)
for all 0 < t < 2¢3. On the other hand, observing that €F (r,J (n*),n*) = 400
whenever r > D := 2 ||F°|| || F||, by the monotonicity of €} (-, J (n*),n*), we have
2
sup {tr — €L (r,J ("), n*) :r >e} <tD — B < (32)

=13
for all 0 < ¢t < 26 (D —+/D?—¢2). Thus, applying the duality formula (28), we
obtain from (31) and (32)
S (L3 (1) _ 1
2 =15

Hence, passing to limsup as t — 0+, n* — £ and to limit as 8 — ~3 (£,£") — we
conclude the first part of the proof.

In order to prove the converse inequality let us suppose that the right-hand side of
(30) (further denoted by L) is finite. Then, taking any 3 > L we can find € > 0 such
that

Sro (t,n*,m) < Bt? (33)
for all 0 < ¢ < e and for each dual pair (n,n*) such that ||n —¢|| < e, [[n* = || <e.
Applying the Legendre-Fenchel transform to (33) we have

2

48’

0 < r < 2ef. Since the double conjugate function is always below the original one,
it follows from (34) and (29) that

6;0(7"77 n) > sup {tr — Bt* : 0<t<5}— (34)

7,,2
_46

Dividing by 72 and passing to liminf we obtain now the desired inequality. ]

¢s (rym, ") >
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Let us concretize now the formula (30) in the case when F° has the second order
smooth boundary.

As we know (see Remark 3.6 and Proposition 3.3(i74)) if 75 (§,€*) > 0 then pgo (*)
is Fréchet differentiable on 9F° N (f* + 6§) for some £ > 0, and, furthermore, the
Fréchet derivative Vpgo (+) is (uniformly) continuous on a neighbourhood of £*. Re-
mind that the functional pgo (+) is said to be (Fréchet) twice differentiable at £ € OF°
if there exists a (self-adjoint) linear bounded operator VZpuo (£*) : H — H (called
Fréchet second derivative) such that

Vppo (€5 + tv*) — Vpgo (£9)

- — Vppo (£) 0" ast — 0+

uniformly in v* € F°. Let us define the F°-norm of the operator VZppo (€*) by
V20 (€| po = sup, (V?ppo (€) v, 0"). (35)
v*e

Finally, the boundary 0F° is said to be of class C? (second order smooth) at the point
& € OF° if ppo () is twice differentiable at each point of a neighbourhood of £*,
and the mapping n* — V?pgo (n*) is continuous near £* with respect to the operator
topology. This is the same to require the continuous differentiability of the (unique)
unit normal vector to F° near the point £*. Hence, in particular, the continuity of
the functional n* — ||V2,0Fo (77*)HF0 in a neighbourhood of £* follows.

Proposition 4.4. Assume that the boundary of the set F° is of class C* at a point
£ € OF°, and £ € OF is the unique element of J (£*) (in other words & = Vppo (£°)).

Then . * i * .
TF (&5 ) =7F (5:5 ) = 5 HvaF (5*)” . (36)
0 O

Proof. Given * € OF° in a neghbourhood of the point ¢*, by the Taylor formula
(see, e.g., [6, p. 75]) for each v* € F” and t > 0 small enough we have

t
pro (" +107) = pro (0°) +1(n,v%) + / (V2ppo (" + Tv) 0", 0%) (t = 7) dr, (37)
0

where 1 := Vpro (n*) = J (n*). Hence, by using the mean value theorem, given ¢ > 0
and v* € F? we find 7% = 7 (t,v*), 0 < 7* < ¢, such that (see (26))

6 t? *7 1 * k ok * *
M:—sup (V2ppo (" + T0%) 0", 0*). (38)
t2 2U*€FO
By continuity of the second derivative we have the convergence
V2PF0 (n" +770") — V2PF0 (€)

as n* — &, n* € OF°, and as t — 0+ in the operator topology, which is uniform
in v* € F°. Therefore, the right-hand side of (38) converges to 3 ||V?pgo (%)
Remind now the formula (30) and obtain

1
495 (£,€7)

Fo-

1 2 %
:§HV Pro (f)

FO -
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In order to find the same representation for v, (&, £") it is enough to apply the Taylor
formula (37) for the vector —v* instead of v*, v* € FY. O
Let us give a simple example illustrating the last proposition.

Example 4.5. Fix a € H with ||a|]| < 1 and consider the set
F:={{eH:|{—a| <1}.

It is easy to see that

pro (§) =0p (§) = (" a)+ &, & € H.

This function is twice continuously differentiable at each £* # 0, and taking £* € OF°
we have

_ e = (o g

V2ppo (%) v* — , vt e H.
1€7]]
Applying Lagrange multipliers we find the || F°||-norm of this operator (see (35)):
2 * 1 *[12 * 12 * %\ 2 * *
V2 pp0 (€| o = WSHP{HS Pl ll” = €7 v)" - (v*,a) + o[l < 1}
1 < )2 2 £ \2
= 5 ( 1€1° (1 + llall”) —2(£7,a)
(L= llall®) €

120/ (IE° ) - (€%, @)?) (llal 7] - <£*,a>2)) . (39)

and the rotundity characteristics 75 (£, £*) should be found from (36). Here as usual
¢ € OF is the unique point with (£,£*) = 1. In particular cases when £* is colinear
to a the square root in (39) vanishes, and we obtain

= fall go._

f& = ;

eey=d, 2 T T )
ol e o

2 fall G =l

Thus, 75 (£,£*) depend essentially on a (on position of the origin inside the ball).
Namely, they tend either to 0 or to 1 as ||a|]| — 1 whenever the origin is either more
distant from the point & or more close to &, respectively. This distinguishes 7% (£, £*)
from 45 (£,£") (see Proposition 3.7). Observe that in the case a = 0 the formula (39)
gives ||V?ppo () o = 1, and v (€,€%) = 1/2 for each £ € H with ||€*]] = 1 and
€ =& (see the remark after Definition 3.2).

5. A property of minimizing sequences

Let us return now to the minimum time problem (3), where the value function % (2)
is always finite and strictly positive for all z ¢ C'. We consider minimizing sequences
{z,} C C for the mapping = +— pp(x —z) on C, ie., such that pp(z, —2) —
TL(2)+ as n — oo. The following statement is crucial for proving of the main
theorems contained in the next sections.



16 V. V. Goncharov, F. F. Pereira / Neighbourhood Retractions of Nonconvex ...

Lemma 5.1. Let C C H be a nonempty closed set, z € H\ C, and {z,} C C be a
minimizing sequence for x — pp(x — z) on C. Then there exist another minimizing
sequence {x),} C C and sequences {zll}, {vn}, {&} such that v, € NY, (z)), &, €
Opp (zl — 2) and
[y = zall + [|25 — zall — 0, (40)
[vn + pp (2, — 2) Il = 0, (41)

asn — oo.
Proof. Given an arbitrary sequence ¢, — 0+ with p% (z,, — 2z) < (T& (z))2 + &2,

by the Ekeland’s variational principle (see [18, Corollary 11]) there exists {y,} C C
satisfying the conditions

P (4o = 2) < (TE(2))" + &b (42)

[Zn — Ynll < €n; (43)

Py —2) < pp(y—2) +enlly —uall Yy €O, (44)

n = 1,2,... . The inequality (44), in particular, means that y, minimizes the func-
tional

F(y) = pp(y—2) +enlly = yal + 1 (y) (45)

on H, where I () is the indicator function of the set C' (it is equal to zero on C
and to +oo elsewhere). Denoting by 0P F (y) the prozimal subdifferential of (45) (see
[11, p. 29]) we obviously have 0 € 9"F (y,). According to the fuzzy sum rule (see
Theorem 8.3 [11, p. 56]),

0 € N¢: (a7,) + 0 (0 (z, — 2) +u oy, — wull) + 0B (46)

for some sequences {z/,} C C and {2/} C H, ||z, —ynll < en, |2 —yull < en,
n = 1,2,... . Since the subdifferential in the right-hand side of (46) is contained
in 2pp (20 — 2) Opp (¢ — 2) + €,B, one can find vectors v, € N% () and &, €

Opp (x — z) with the property (41). It follows from (42) that {z] } is a minimizing
sequence of x — pp (xr — z) on C, and (40) also holds. O

Remark 5.2. The relation (41), in particular, shows that !, belong to 9*C' for all n
large enough, since otherwise & — 0. But this is impossible because £ € OF° (see
[15, Corollary 2.3]).

Remark 5.3. The vectors v,, in Lemma 5.1 can be chosen such that

pro (—vn) = pp (2, — 2), (47)
n =1,2,... . Indeed, setting v/, := vn% € NZ («,) we have, by the Lipschitz
F n

continuity of ppo (+) (see (7)) and by (41),

lvn .
[vn = vyl = o (—0n) pr (25 = 2) pro (§,) = pro (=)
a n

< EIE|[lop (25 — 2) & + vall — 0,

and, therefore, v, can be substituted by v],.
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Remark 5.4. In the case when all the basic normal cones to the set C' coincide (e.g.,
if C' is ¢-convex), in the proof of Lemma 5.1 we may use the limiting subdifferential
([23, p. 82]) in the place of OPF (y), and apply the precise sum rule instead of the
fuzzy one (see [11, p. 62]). In this way we obtain a stronger statement of Lemma 5.1,

: : ! W
which gives z;, = z.

6. Well-posedness of the time-minimum projection

Further on we always assume the dynamic set F' C H to be nonempty closed convex
bounded with 0 € int ' and the target C' C H to be an arbitrary nonempty closed
set. Let us introduce two local hypotheses.

We say that the pair of sets (F,C) satisfies the condition (A) at a point xy € OC' if
there exists 0 > 0 such that

(A1) the mapping z — Jp (=N (z) N OF") is single-valued and Lipschitz continuous
on
Cs (x0) :={x € 0"C : ||z — x| < 0};

(As) F is uniformly strictly convex with respect to

Usg (v0) :=0F°n | ] [-N%(2) N oF° + ¢'B] (48)

x€C5(xo0)

for some & > 0.

Alternatively, we say that (F,C) satisfies the condition (B) at xy € OC' if for some
60>0

(B1) the function ¢ (z,v) is upper bounded on the set
{(z,v) :x € C5(x), v eNL(2)}

(or, in other words, C is proximally smooth in a neighbourhood of the point z);
(Bs) there exist &' > 0 and K > 0 such that

sep (Jp (€7),67) > K for all € € Us g (),

where X
Usg (10) =0F°n | ) [-N&(2)noF°+d'B]. (49)
2€Cs(z0)\{z0}

We are ready now to formulate the main result.

Theorem 6.1. Assume that at each point xo € OC the pair of sets (F,C) satisfies
either the condition (A) or (B). Then there ezists an open set U D C' such that
for each z € U the time-minimum projection 7kt (2) is a singleton, and the mapping
z — & (2) is continuous on U.

Proof. We prove first that given zo € dC one can find an (open) neighbourhood
U (o) such that for an arbitrary z € U (xy) each minimizing sequence {z,} of z
pr (x — z) on the set C' is a Cauchy sequence.
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Case 1. The condition (A) holds at the point xy. Then we set

J

U (xo) == {z €EH:|z—n < 75—
[EN TN+ 1

TE(2) < %} , (50)

where L > 0 is the Lipschitz constant of z — Jp (—NZ () N OF°) on Cs(z) (see
(Ay)). Fix z € U (zp) \ C and a minimizing sequence {z,} C C. Let us choose
{z,} c 0*C, {«}, v, € N} (2},) and &, € Opp (¢! — z) as in Lemma 5.1 and such

that pp (2 — 2) = ppo (—v,), n = 1,2, ... (see Remarks 5.2 and 5.3). Since by (6)

[2n = zoll < [[F]l pr (20 — 2) + [z = 20|
< (IFIIFO + 1) 12 = zoll + IFIl (pp (0 — 2) = F¢: (2)) - (51)
and pp (1, —2) — 5 (2) — 0+, ||z, — /]| — 0 as n — oo, we can suppose without

loss of generality that !, € Cjs (zo) for alln = 1,2, ... . Consider a decreasing sequence
v, — 04 such that

I, = all + s = all < v (5
pr (= 2) < TE () + v (53)

. 1
Jon + pr (2 = ) & < 5TE (2) (54

n=1,2,.... It follows, in particular, from (54) and (52) that

l

Furthermore, (see Proposition 3.4) the hypothesis (As) implies that the (single-
valued) mapping Jp : Usg (x9) — OF is uniformly continuous, and, therefore, the
sequence

T (2)

Un
<
= 2(TE (2) = I1FON ey — nll)

pro (—n)

< v, (55)

+ &

Un

Bo= sup  [3r (&) =Ir ()]
l[€" —n*[|<vn
£ €Us 5 (o)

tends to zero as n — oo.

Observe that £ € Np ( o ) NOF? (see [15, Corollary 2.3]), and hence, as it is

pr(zh—2)
easy to see,
! — 2z
— = 3r (). 56
By (55) we have &, ——— € Us s (20), and, consequently,

Pr0 (_'Un)

U,

(—vn)

)| <80 n=12e 57)
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Given m > n we obtain from (56) and (57) (see also (52) and (53)):

" "
"

< pp (@l = 2) |3r (&) = Ir EI + |pp (2l — 2) — pp (2 — 2)| | F)
<L) |13r (&) — Tr ()N +4va | F] (||F°)] + 1)

v v
<t for (i) -3 ()|
CE N o o) I o
+ 280 (2) B,y + v [|FI| (| F°] +1) - (58)
Since —-—t~ € —N¢, (27,) N OF", applying the condition (4,) we find from (58)
F n

that
(1 LS5 () |la) —

for some sequence v/, — 0+, n — oo. Hence, by the choice of z (see (50)) we
conclude that {2/} (and {z,} as well) is a Cauchy sequence.

A<

Case 2. If at the point xy the condition (B) holds then we set

o ‘ o P K

where the constant M > 0 is such that ¢, (z,v) < M for all x € Cs(x) and
v € N (z). Let z € U (x9) \ C, and {z,,} C C be a minimizing sequence of z —
pr (xr — z) on C. Everything is already proved if z,, — xg, n — oo. Otherwise, as
we’ll see in sequel, there is no loss of generality to suppose that xy is not a cluster
point of {x,}, and that the number sequence {pp (z, — 2)} is nonincreasing. By
using Lemma 5.1 similarly to the Case I we choose sequences {z],} C 90*C, {2},
v, € NZ () and &, € Opp (2! — 2) satisfying (40), (41) and (47). Observe that
in virtue of the hypothesis (B;) a simpler version of Lemma 5.1 holds that gives
x!, =z (see Remark 5.4). But, for the sake of uniformity, we prefer to keep all the
notations. We can assume, certainly, that 0 < ||a!, — zo|| < 0, n = 1,2,... (see (40)
and (51)). Let us choose a decreasing sequence v,, — 0+ satisfying the inequalities
(52)-(55), and assume that v, < §, n = 1,2,... . Since 2/, € Cs(xo) \ {zo} and
—vp/ppo (—vy) € —NZ (21,) N OF°, we obtain from (55) that & € 06,6’ (xo) (see

(49)).

For convenience sake let us introduce the following notations:

P = pp (T, = 2);

G, =2+ p,F;
1 1
Rn = —*9% ns :; = T s ) )
Ty Cmn) = 55 e gy (oo (23), (24)

¢n = wC (x;w Un) :

Here &, := Jr (&) can be found as in the Case I (see (56)). Combining the hypotheses
(B1) and (B3) we have from the above arguments:

1
2R,

1
— %o (@) &l v, > 20 = (] (K — %6 (2) M) > 0.
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Since |lv,|| — FE (2) |1€5]] — 04 as n — oo (see (54) and (53)), using again bounded-
ness of the sequence {1, }, we can choose v/, > 0 such that

1

for n =1,2,... large enough (assume that for all n).

Let us consider the approximate curvature centre of the set G,, (at the point x/)
Zn = — p, (Ry + 1)) &L (61)
We claim that for each m > n
120 — 2l < Nz — 2zl + 2[| F[| [ Fll . (62)

Indeed, monotonicity of the sequence {px (z,, — )} implies p,, < p,, + 2 || F°|| vn. On
the other hand, from the definition of G,,, from (24) and (56) we obtain:
G C 2+ p, (3(&) — (R + 1) & + (R + 1) 16,1 B)
=@y = P (R + V) &, + p (B +v,,) |61 B

= 2, + |7 — z,|| B.
Thus,

ah € Gy C Gy +2||F°|| | F|| v B
C 2z, + (Hx;; — zn|l + 2 HFOH | F| yn) B,

and the inequality (62) follows.

Given arbitrary m > n, by (61), (54) and by the definition of proximal normals we
find:

<Zn - :E;;? .17;;1 - $Z>

= P (B + 1) (=5, 2, — 20,)

1
(R +v7) (0, 2, = 20) + 5T (2) (Bu 4 v3) v 127, — 27

IN

< (R +03) O lloall [, = 2 |1° + (R + 1) 1
where p,, — 0+, n — oo. Hence,

2 2

Zn — X0 2y — X

2 - 2

" "
xn :E’ITL

2

1
Zn — X, +

1
> 20 —an|*+ 7l = WP = (B4 v0) Wy lloall |2, = 20 l* = (R +0/,) 1 (63)
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Applying the parallelogram identity and combining with (63) we obtain:

" (|12

1

9 Zn — X Zn — X
Z e — ) = || -
1 5 1 9 o — oz — 2|
= 5 o = il + 5 1w — | — || 4 2
1 2 2 1 2
< 5 (2 = @l = llza = 4°) = 5 2, — 22

+ (R 4 13) G vall 2, = 20 |* + i, (R 4 27,) -

Therefore, by using the claim above (see (62)), (52), the hypothesis (B3) and the a
priori estimate (25)) we conclude that

1

/ 12 /
- — <
for some p], — 0 as n — oo. The Cauchy property of the sequence {z/,} (and of {z,}
as well) follows from this inequality together with (60).

Let us pass now to the second part of the proof. Denote by

where we put U (zg) = intC for o € intC. Given zy € 9C, z € U (xg) \ C
and a minimizing sequence {z,} C C of © +— pp(x —2) on C, in the Case 1 (the
condition (A) valid at zy) we immediately find the (unique) projection 7% (2) as limit
of {z,}, existing since it is a Cauchy sequence. Otherwise (the condition (B) holds)
we choose first a subsequence {zy, } such that {pp (zx, — z)} is nonincreasing, and
is not a cluster point of {zy, }. Being a Cauchy sequence it converges to an element
r € 75 (2). Assuming that z,y € 75 (2) with x # y we consider the sequence {z,}
whose odd terms are equal to z and all even terms are equal to y. Since {pp (z, — 2)}
is now stationary, we can again apply the first part of the proof and conclude the
convergence of {z,} to x = y. Notice that the above arguments are applicable also
if one of the points z or y coincides with o (because for a pair of natural numbers n
and m with m > n we utilize the hypothesis (Bs3) at the point z only). In order to
show continuity at the point z € U let us observe that for each {z,} C U converging
to z the sequence {nf: (z,)} minimizes z — pp (z — 2) on C. Indeed,

o (2 (z0) = 2) < (5 (o) — 20) + (2 )
< TE(2) +2 HFOH 2n — 2| — TE (2) + .

Thus, by the same reasons as above, each subsequence of {ﬂ'g (zn)} admits a sub-
sequence converging to w& (z). So 7wk (2,) — 7L (z), and theorem is completely
proved. O
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Thus we have two types of local assumptions guaranteeing the well-posedness of the
time-minimum projection in a neighbourhood of a fixed point o € 9C. The first one
(the condition (A)) provides regularity of the superposition operator involving both
the proximal normal cone to C' and the gradient Vpgo (), while the other involves
the curvatures of F' and C' being square characteristics of these sets. Therefore, we
can refer to (A) and (B) as to the first and to the second order condition, respec-
tively. Although there is a large class of problems, which satisfy both hypotheses (for
instance, if F = B and C = {x € H : f (z) < 0}, where f (-) is a locally C*! function
with Vf (z) # 0), simple examples show (see Section 8) that none of the two ((A)
and (B)) implies the other. In the end of Section 7 we amplify a little bit this list of
local conditions including some extreme cases.

If the set C' is proximally smooth then we can give an explicit formula for a neighbour-
hood where the continuous retraction 7% (+) is defined, which has, however, mainly
theoretic interest due to the fact that it involves approximations to the projection
itself. To this end let us consider a slightly stronger hypothesis than (B3). Namely,
we say that (F,C) satisfies the condition (BY) at a point zq € OC if there exist
5,6’ > 0 and K > 0 such that

K9 (3 (5*) 75*) Z K fOI' all 5* - U(5,5’ (gjo) ,
where the set Us 5 (0) is defined by (48).

Theorem 6.2. Assume that C' C H s p-convex with a continuous function ¢ : C' —
RT, and at each point xy € OC the pair (F,C) satisfies the condition (BY). Then
the mapping z — 75 (2) is single-valued and continuous on the open set 2 (C) of all
points z € H, which either belong to C' or satisfy the inequality

liminf {5 (3(€7).€) = T6 (2) 0 (@)} > 0. (64)

Here §(2), z & C, is the filter in H® generated by the sets
{(z,0,€) : pp(x—2) <TL(2) +e, x €DC;
vE€Nc(z), [|€+v] <e, &, —veIF’}, e>0.

Proof. In order to prove openess of 2 (C) let us take first z € 2 (C) \ C and choose
v > 0, e > 0 such that

sp (3(€),€) =T (2) e (a) 2 v (65)

whenever z € 9C with pp(r —2) < TE(2) + € and v € N¢ (x), £ € IF° with
1" +v|| < g, ppo(—v) = 1. By the a priori estimate (25) the function ¢ (-) is
bounded on the set of = satisfying (65), say ¢ () < M with some M > 0. Set

¢ := min c ° v
B df|Folm 2 2M | FOl )

Assuming, moreover, that (z +&'B) N C = &, for each 2’ € z + &'B let us define the

set
P(2):={2€dC :pp(x—2)<TL(I)+} # 2. (66)
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Then, by the choice of &', for arbitrary vectors £*, —v € OF° with v € Ng (),
z € P(Z) and ||€" 4+ v]| < £ the inequality

2 (J(67),6) =T ()¢ (2) > (67)

(CIIAN

holds, implying that 2z’ € 2(C).

Let now z := xy € 0C. By the hypothesis (B)) and continuity of the function ¢ (-)
there exist 4,8 > 0 and positive constants K, M such that s (J(£°),£") > K for
all £ € Us g (z0) and ¢ (x) < M for all z € Cs (x¢). Set

5, I < K J )
= —min : :
2 [EO ML (Lol + 1)
Taking 2’ ¢ C with ||z’ — x| <&’ and x € P (2') we have that

lz = zoll < flz = 2| + [|2" — |
< ||F|| (TE () +€) +€ <6,
and TL (2/) ¢ () < K/2. If, furthermore, v € N¢ (z), ppo (—v) = 1, and £ € OF°
with [|£" + v|| <&’ < ¢’ then clearly £ € U; 5 (20), and we obtain the inequality (67)
with v = K. Consequently, 2’ € A (C).

Proving the well-posedness of the projection & (-) we can proceed as in the proof
of Theorem 6.1 with some minor changements. Let us fix z € 2(C), z ¢ C, and
take a minimizing sequence {x,} for z +— pp(x — 2) on the set C, assuming that
{pp (x, — 2)} decreases (may be not strictly). Choosing then the sequences {z] } C
0C, v, € N¢ (20), & € Opp (2], — z) from Lemma 5.1 (see Remarks 5.3 and 5.4) and
a decreasing number sequence v,, — 0+, which satisfies the inequalities ||z, — z,|| <
Vny pp (2, —2) <ZE(2) + v, and

|TC () Inll = llvall] < vn (68)
(see (41)), we find then (see (64)) a number v > 0 such that
sp (3(63).60) — T (2) @ (an) = 2v | F| (69)

for n > 1 large enough (assume that for all n). Denoting as earlier

1
Rn = * ~ * *
2[|65 1 5er (T (€5) 5 €5)

and v, := ¢ (2,) we rewrite (69) in the form

1

57~ SE @6 v, > 2, (70)

Due to the estimate (25) the sequence {1/R,} is bounded (and {¢,,} is bounded too
as follows from (70)). Taking into account the inequality (68), we come to (60), and
the remainder of the proof is exactly the same as respective reasoning in Theorem
6.1. O
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In a finite dimensional space due to the compactness of the set U; 5 (), the condition
(BY) can be substituted by the second order strict convexity of F' w.r.t. each vector
& € —N¢ (zg). However, in general, we have to require the local uniformity of
this property through lack of the strong convergence of normals. A global version
of the uniform strict convexity was introduced in [15] (see Definition 5.2). Notice
that the ~y-strict convexity considered there (with v > 0) is nothing else than the
inequality e (J (£),£") > 7/2 valid simultaneously for all £&* € OF°. In this case
as an immediate consequence of Theorem 6.2 we obtain the following well-posedness
result.

Corollary 6.3. Let F C H be a closed bounded ~y-strictly convex set with 0 € int F',
and let C C H be nonempty closed and p-conver set with a continuous function

¢ : C — R*. Then the projection w& (2) is a singleton continuously depending on
z € B (C), where

B(C):=¢zeH: limsup pp(z—2)p()<
ﬂp(m—z)ggg(z)-i-
Te

ro =2

18 an open set containing C.

The set (71), which is clearly smaller than the neighbourhood given by (64), can be
written in terms of the projection as

%(C):{zeHzig(z)go(wg(z)) <1}.

Notice that the unit ball B is y-strictly convex with v = 1, and the set (71) in
the case F' = B is exactly the same as constructed in [7] (see Definition 2.5 and
Proposition 2.6). On the other hand, if the set C' is @-convex with ¢ = const then
the well-posedness condition given by Corollary 6.3 admits the form 2pT% (2) < v,
which is slightly weaker than the hypotheses of Theorem 5.6 [15].

7. Some particular and special cases

Let us concretize the results obtained in the previous section. First, we consider
the case of a p-convex target set with smooth boundary, denoting by n (z) the unit
normal vector to C' at the point x € dC' and setting

o
* ()= @) (72)

Theorem 7.1. Let C' be a closed set with smooth boundary, which is p-convex with
a continuous function ¢ : C — RT, and let F be a closed bounded set with 0 € int F,
which is strictly convex of the second order w.r.t. each vector v (x), x € OC. Then the
time-minimum projection w& (+) is well defined on the (open) set A (C) (see (64)),
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which in this case admits the form

z€ H: liminf {57 (J(£),6) —FL(2)p(x)} >0 4. (73)
pr(a—2)—TE(2)+
£ —o(z)—0
z€AC, ¥ €IFO

We put naturally liminf in (73) to be equal to +o00 whenever z € int C.

Proof. It is immediate consequence of Theorem 6.2, since the second order strict
convexity of F' together with the lower semicontinuity of &* +— ¢p (J(£),£") at
v (z), x € dC, and with the continuity of v () imply the condition (BY). O

In terms of the time-minimum projection itself (already defined and single-valued on
2 (C)) we can represent this neighbourhood as

AC)=CU{ze H\C: T (2) ¢ (2) <3r (J(0(2),0(z))}
where 7 := 75 (2).

Remark 7.2. If dim H < oo then each minimizing sequence has a cluster point, and,
consequently, the neighbourhood (73) can be written in a simpler form

AC)=4q2: o minf {203 (0 (2)),0(2)) =T (2) @ ()} >0
xeoC

Concretizing now the local result given by Theorem 6.1 we have

Theorem 7.3. Let C' be a closed p-convex set with smooth boundary and such that
for each point xo € OC one of the assumptions holds:

(i)  the set I is uniformly strictly convex w.r.t. the vector v (zy), and the (single-
valued) mapping x +— Jr (v (x)) is Lipschitz continuous near xy;
(i) the set F is strictly convez of the second order w.r.t. v (zy).

Then z — 7k (2) is a neighbourhood retraction of the set C.

Proof. The hypothesis (7) is nothing else than the condition (A) at the point xg
specified for the case of smooth boundary, while (i) implies the condition (BY) at o,
which is equivalent to (B5) in this case. Thus, we are able to apply directly Theorem
6.1. ]

Notice that if at each point xy € 9C the dynamics satisfies the hypothesis (i) from
the above theorem then we can entirely avoid the yp-convexity assumption for the
target set.

Theorem 7.4. Let C' be a closed set with smooth boundary, and let F' be uniformly
strictly conver w.r.t. each vector v (z), v € OC. If, moreover, the (single-valued)
mapping x — Jg (0 (x)) is locally lipschitzean on OC' then the statement of Theorem
7.3 holds.
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On the other hand, we can obtain the well-posedness of 7& (+) in a neighbourhood of
a p-convex set C' even with lack of the strict convexity of F' w.r.t. £&* € =N, (z)NIF?°
for some isolated points z € AC where smoothness of the boundary is also violated
(see Example 8.4).

Observe that the formulas (64), (73) as well as neighbourhoods U(x¢) given by The-
orem 6.1 (see (59)) involve the function ser (€,£"), which can not be substituted,
in general, by the "true" curvature s (£,£"). Let us propose a method to estimate
w2 (€,€7) from below basing on the differentiability properties of the duality mapping
Jr () similarly as it was done for v& (&,£*) (see (36)). To this end we assume that
the set F° has second order smooth boundary (at £ € 9F°) and associate to each
d > 0 some positive number 3 (0,£") such that

| VzPFO (n") — VQPFO (&%)

whenever n* € OF° with ||n* — || < 3(6,£"). Then, given § > 0 and 0 < A < 1 the
inequality

<9

V%50 (7" + 107) — P2 (€)]] < 6 (74)
holds for all 0 < ¢ < (1 —\) 3(8,&") / ||F°||, v* € OF° and n* € OF° with ||n* — &*|| <
AG(0,€7). Recalling the proof of Proposition 4.4 we obtain from (38) and (74) that

S (t,1',0) < 5 (V%080 €] o + 3 | E) 7 (75)

where as usual 7 := J (n*). Applying the Legendre-Fenchel transform to both parts
of (75) we come to the inequality

6}*«:0 (Tv 77*7 T])

1
> sup {or = 5 (I920r0 €

7,2

= - : (76)
2([I92pr0 (€] po + 3 [1F°1)
which holds true for all 0 <7 < (1 — X) ¢ (4,£7), where
I¥2pro (€) | o + O 111"
1

K }

012 2 . S\ [ i . B4
p O 20 <t< (-0 ]

q(6,87):=5(5,¢)

By using the duality between the moduli of local smoothness and of local strict
convexity (see (29)) we obtain from (76) and (12) that

~ 7,.2

Cp (ryn,n") = 2 2 *
T (2 o

po +OIF?)

whenever 0 < 7 < (1 — ) ¢(8,&*)||F||. Obviously, € (r,n,1%) = 400 for r > 2||F||,
while in the case (1 —X) ¢ (6, ||F|| < r < 2||F||, by the monotonicity of the

function € (-,n,n*), we have

-~

Cr (r,m,n) = (1= A)° ¢ (9,¢") ,

.
SIFN” ([[V2pro (€| po + 6 IIECII)

(78)
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Finally, comparing the inequalities (77) and (78), which hold for all n* near £*, by
arbitrarity of A\, 0 < A < 1, we obtain (see (23)):

. 1 . (q*(6,€) )
) > —=1]. 79
&) 2 S (V% (€] + 0 1F°T) m( (79)

This estimate together with Theorem 7.1 permit us to formulate the following result.

Theorem 7.5. In addition to the hypotheses of Theorem 7.1 let us suppose that the
polar set F° has boundary of class C* near v (x) for each x € OC. Then for a given
§ > 0 the time-minimum projection 5 (+) is well-defined on the (open) set As (C) of
all z € H, which either belong to C' or satisfy the inequality
lim inf Q05,6 —FE(2)p(z)} >0,
pr(e—2)~TE )+ { ¢ }

&*—vo(z)—0
z€dC, £*€FO

where

1 [0 (V% )| + S 1FI)

Q(5,6) = —— > min 7
2[FIF €] halk

1
2P0 (€)]] po + O I FOII*

(80)

Remark 7.6. It is seen from (80) and from the definition of 3 (J,£*) that the neigh-
bourhood ;s (C) is larger whenever the second derivative VZppo (-) grows slower.
Theorem 7.5 perfectly works, in particular, when V?pyo (-) is Lipschitz continuous
locally at each point £ € F? (in a g¢+-neighbourhood of ¢*) with Lipschitz constant
Le¢+, in which case we can choose (6, ") equal to min (6/Lg¢x, e¢+) (see Example 8.3).

Concluding this section let us give two special hypotheses involving local convexity
of the target set, which also guarantee the well-posedness of the projection.

Proposition 7.7. Suppose that for a given xo € OC' one of the following conditions
holds:

(i)  C has smooth boundary at o, and for some € > 0 the set C N (xo + €B) has
nonempty interior, and it is strictly convex of the second order at xo (w.r.t. the
corresponding normal vector);

(ii)  for some e > 0 the set C'N (aco + SE) 18 convex, and F' is strictly convex of the
second order w.r.t. each v € —N¢ () NOF°, where v € OC with ||z — x| < €.

Then the function z — 75 (2) is single-valued and continuous in a neighbourhood of
the point x.
Proof. Let us consider each case separately.

(i) Without loss of generality (translating if necesary the set C') we can suppose that
0 € int G, where G := C'N (z9+£B). Let us denote by vy := n(zo) /pgo (n (),
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where n (zy) is the unit normal vector to C' (as well as to G, certainly) at the point .
Since v := y4 (2, vo) > 0, by (22) and by the continuity of the mapping = +— n(x) in
a neighbourhood of xy there exist 0 < 6 < e and 0 > v/2 such that @G (r,z,v) > 6r?
whenever z € IC, ||z — zo|| <, v =n(z) /pgo (n(x)) and r > 0.

Setting now U (z9) = zo + 5B, where D = 2|F°|||F|, take z € U (z0) and a
minimizing sequence {x,} C 0C of the function = +— pp (z — 2) on C. Similarly as
in the proof of Theorem 6.1 we see that ||z, — x¢|| < ¢, and hence, by Definition 3.2,

(@0 = 2, (20)) = g/)GO (n (20)) l2m — zall” (81)

for all m > n > 1 sufficiently large. In accordance with Lemma 5.1 and Remarks 5.3,
5.4 we do not lose generality if suppose that for some vectors € € Np (%) NOF°
and for some sequence v,, — 0+ the inequality

o () = €211 < . (82)

¢ (2)

n = 1,2, ..., takes place, where v (x,) is given by (72). Let us set \, := ppo(~n(zn))

pco (n(zn))
and z, 1=z, + \,&. By using (82) and (81) we obtain that
(#n = Tny Tm — Tn) 2 _(ZgT(LZ) An |Tm — || + g |m — anQ (83)

for all m > n > 1. On the other hand, & is a normal vector to the set z +
pp (r, — 2) F at the point z,, and z,, belongs to this set by the eventual mono-
tonicity of {pp (z, — 2)}. Therefore, (z, — z,, T — x,) < 0, and combining this
with (83) we find

Hence {z,} is a Cauchy sequence because {\,} is bounded, and the remainder follows
by the same line as in the proof of Theorem 6.1.

(77) In this case we set U () := xo+ W? and show directly that 7& (2) # @

for each z € U (zp). Indeed, if {x,} C C is asequence with pp (z, — 2) < TE (2)+1/n
then by the boundedness there exists its subsequence converging weakly to some
x € H. Since

xneCﬁ(z+<‘Zg(z)+%>F) C CN(zo+¢eB)

for n > 1 large enough, and the last set is weakly closed, we have x € C'. On the
other hand, choosing a sequence y,, € z + TL (2) F such that pp (v, —y,) < 1/n
we observe that the weak limit of some its subsequence is equal to x too. Hence
z € (24 TE (2) F)NC = wf (2). This simple argument was used earlier, e.g., in [15,
Theorem 4.2(b)].
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Let us assume now that the projection 7f (z) consists at least of two different points,
say = and y, both clearly belonging to G := C'N (Jco + gB). Then 7& (2) contains

the whole segment {A\z + (1 —A)y : A € [0,1]}. Fix some & := Az + (1 - 5\> y with

0 < A < 1. Then we have
0 € 9 (pr (& — ) + 10 (&) = Dpp (& — ) + No (2). (34)

and there exists a unit normal vector 1 € N¢ (#) such that v := —0/ppo (—0) €
8pF (& —2) C OF°, or, equivalently, (Z — z) /TE (2) € Oppo (0) = Jr (0). In fact,

is the unique element of Jr (0), and v € Np ( iz ) It easily follows now that

Te2)

‘375( )
the vector v is orthogonal to the line

L= {/\—Tg(z) (1= T .AER}.

Hence Rr (Jr (b),0) = +00 contradicting the condition of theorem.

Finally, let us consider a sequence {z,} C U (z() converging to some z € U (zy).
By the arguments above, without loss of generality we may suppose that {Wg (zn)},
being a minimizing sequence for x +— pp(x —2) on C, converges weakly to the
unique projection 75 (2). Setting & := 7% (2), from the relation (84) we find again a
normal vector i € N¢ (2) such that (2 — 2) /TE (2) is the unique element of Jr (0)
where 0 := —1/pgo (—0). Therefore, it is a strongly exposed point of F' w.r.t. v (see
Proposition 3.3()). In particular, the weak convergence of { (7& (2n) — 2,) /TE (20) }
to (7& (2) — 2) /TE (2) implies the strong convergence, and the continuity of the
mapping z — 75 (2) follows. O

8. Examples

Example 8.1. In a Hilbert space H for a fixed v € H, ||v]| =1, and 0 < 0 < 1 let
us consider the convex closed cone

Kog:={veH:(v,z) = 0|z},

whose polar cone is
Kfj@_{xeﬂ \/1—6’2||x||}
Taking now 0 < 6; < 0y < 1, we define C := H \ K, 4, and F := (K, 4, —v) N B.

The set C' neither has smooth boundary, nor is p-convex, and, moreover, the origin is
its "inward corner" point, N¢, (0) = {0}. On the other hand, F' is not strictly convex,
because the boundary 0F contains a lot of linear segments.

However, the hypotheses of Theorem 6.1 are fulfilled, and 7% (+) is a (global) con-
tinuous retraction of C. Indeed, let us represent the target set in the form C =
{r € H: f(z) <0} where f(z) := (v,z) — 0y ||z|. Then N}, (z) = Vf(z)Rt =



30 V. V. Goncharov, F. F. Pereira / Neighbourhood Retractions of Nonconvex ...

(v — 91ﬁ> R* for each z € 0*C' = 0C'\ {0}. In particular, taking £* € —INZ, (z) N
OF° we have
(—0.&) = 1= 1E7] > /1= 031"l

Le., " €int Ky ,,, implying obviously Jp (£*) = {—v}. Therefore, the condition (A;)
is satisfied trivially at the point xy = 0 (with arbitrary 6 > 0). In order to justify

(A3) let us choose &' > 0 and o, \/1 — 03 < o < 1, such that

(=v,n") = o]l

whenever n* € 9F" with ||n* — &"|| < 2¢". Hence, for each n* € Uss (0) (see (48))
and each n € F by duality of the cones we have (n* + §'v,v +7) < 0, and recalling
that Jr (n*) = {—v} we obtain
Cp (r,—v,n") = inf{(=v—n,n") :n € F, |lvtnll =r}
>0 inf{{v+nv):neF, |[v+nl|>r}>§0r>0,

which means the uniform strict convexity w.r.t. the set of directions Us s (0). In
this example, certainly, it is easier to observe directly the uniform continuity of the
mapping Jr (7*) = —v on U; & (0) (this is what we really need proving Theorem 6.1)

than to construct an estimate of the modulus /QEF

Example 8.2. Let us modify slightly the previous example, taking arbitrary v € H
with [[v|| =1; 0 < 61,02 < 1; 1 < a < 2 and setting

C:={xeH: (v,x) <0 |z|"};
F:={¢e€H:(v,6+v)>6]+v]"}.

Clearly, F'is convex closed bounded with 0 € int F', and C'is closed admitting at each
point x € C, x # 0, the unique unit normal vector directed as V f (z) = v—a@lm”%

(here f (z) := (v, z) — 01 ||z]|”), which is also continuously extendable up to the origin
(we have V f (0) = v). So that N, (z) = Vf (x) R*, x € 9C, and the boundary of C
is smooth. However, N7, (0) = {0} (as one easily verifies there is no point except the
origin itself whose metric projection onto C' is 0), while N?, (z) = N, (x) at other
points © € OC. Therefore, C' is not ¢-convex, and the condition (B) can not be
applied (at least in a neighbourhood of the point 0).

Let us verify the hypothesis (A). First of all, F' is uniformly strictly convex (w.r.t. the
whole F?). Tt is even strictly convex of the second order with the curvature uniformly
bounded from below (y-strictly convex). Indeed, for the point & := —v € OF setting
£ = —v/ppo (—v) = —v we directly have

0, ,

Cr(r &) =0r"> ————r% r>0, 85
e T )

while for each fixed £ € OF, £ # —v, and n € F close to £ by the second order Taylor
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formula (see, e.g, [6, p. 75]) we obtain:

I+ oll™ = [I€ + vl = (n—&&+0)

«
1€ +wl*™
1

:a/

0

2 2
”77_€H —(2—@) <777—+U777_€>
In, + 0>~ I, + o]

(1—7) dr

afa—1)n—¢|”
2(IF| + 1)

1
1—71
Zam—nm—aﬁA|+ﬂﬁamz | (86)
0 N

where 1. := ™+ (1 —=7)&, 7 € [0,1]. Observe that Ng (§) = Vg (§) R where
g (&) =05 ||E+ || — (v, &+ v), and as follows from (86)

§+v
— — — go—> "~
<§ nan (5)) <§ n7a 2 ||€ —I— ,U||27Oz U>

> 6, [II?HUIIQ— 1€+ ol" = 7o (1= & &+ )

_

1€+ vll
O (v — 1)

2(|FI + 1)

ln —€11°-

Since [|[Vg (§)]] <1, from this inequality and from (11) we obtain that

—~ —1
R L. Gl N S

~ 2| FI(IF] + )

where £* := Vg (&) /pro (Vg (£)). Recalling (85) we conclude that F' is y-strictly
convex with some v > 0.

In order to verify the hypothesis (A7) let us fix an arbitrary point = € 9C, = # 0,
with the proximal normal vector Vf (z) and determine a (unique) { € JF such
that —V f () is normal to F at £. Since N (§) = Vg (§) RT, solving the equation
—Vf(x) =AVg(£), A > 0, we find immediately that A = 1 and

Thus, the (single-valued) mapping z +— Jr (—N% (z) N F") is Lipschitz continuous

1

on Cs(0) with § > 0 arbitrarily large, and the Lipschitz constant is L = (g—;) .

Applying now Theorem 6.1 we can affirm that % (-) is a neighbourhood retraction
defined on the open set (see (50))

M:{zEH:Tg(z)< (Z—i)_}

The following example (in the space H = R? for the sake of clarity) illustrates the
second order condition (balance between the curvatures).
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Example 8.3. Let F := {(£,&) eR?: &, <1 —&, —1<¢, < 1} and C :=
{(.Tl,xz) € ]R2 ] S LU%}

Observe that F'is closed convex bounded with 0 € int F', and C' is closed, p-convex
with
1
o (1) = ———, == (11,22) € IC, (87)

1+ 4x?

and has smooth boundary with the unit normal vector

n(E) = ——(1,—22), € 0C.

1+ 423

Let us estimate the curvature s (€,£") for an arbitrary dual pair (£,£%), £ € Jr (),
& € OF°. Setting ¢ = (£4,&,) € R x R, by the symmetry reason we can consider,
clearly, only the case when &, > 0 (and &; < 0). If & > 0 then the (unique) normal
vector £ to F at £ such that ppo (£*) = 1 is given by

1
1436

¢ (4¢1,1) .

From Definition 3.2 after the simple transformations we have

~ 1
Cr(r,&,&) = —inf{(m - 51)2 [(771 - 51)2 +4& (n — &) + 65%] :

14 3¢]
H5—77H zra _1§771§1}7 r>0. (88)
In virtue of the inequality
& = nll < Iy — &4y 1+ (14 Il + 16 +16,P)’, (89)
it follows (see (88)) that
/Q\:F (7’,5,5*) 1 7’2 51 2
T 14362 (&) e trsey e @

3 2
where ¥ (§;) = \/1 + (Z |§1|k> . Notice that the right-hand side in (90) is con-
k=0

tinuous in . Therefore, in order to obtain an estimate of the scaled curvature from
below it is enough only to pass to infimum in (90) for » > 0 (see (23)), while for the
"true" (local) curvature we let » — 0+ (see (14)). Thus

* 2

1€°] /Lt 16E0x(€,)

and g (£,€°) > 3K (&;). In the same way (employing the inequality || — 7| >
|, — ny| instead of (89)) we find upper bounds of the curvatures, which are of the

(91)
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order O (6%) as well. In particular, both sz and s¢r are equal to zero at the points
(0,£1). Therefore, the set F' is not ~y-strictly convex, and the results of [15] can not
be applied here.

However, there is a local uniform rotundity along the boundary of C' that permits us to
apply Theorem 7.3(i7). To be more precise let us estimate the respective curvatures.
Considering x = (z1,25) € OC with |xs| > 1/8 we see that for the vector

n(@) 8w

ppo (-0 (z)) 3+ 16x3/3

o(z):=— (—1,2x9) (92)

belonging to AFY there is a unique € = (£,,&,) € Jr (v (z)). Namely,

1

9 |LE2‘1/3

£ = €[-1,0[ and & = (1—¢l)sen (). (93)

Setting for simplicity $2 (¢;) < 17, from (91) we have at this point:
(94)

Otherwise (if |zo| < 1/8) the vector v (z) belongs to the interior of the normal cone
Ng(—1,0) = {("01,212) ER?:vy < —4 |U2|}a (95)

and the second order strict convexity also follows. In this case the curvature sp
at € = (—1,0) w.r.t. the vector v (z) is equal to 400, while sp (f,n (:1:)) is a finite
positive number depending on the size of both sets ' and F°, and on the proximity of
v (z) to the boundary ONg (E) To obtain a precise estimate we can proceed, e.g., as
in the proof of Theorem 7.5. Namely, let us denote by d (z) the minimal distance of
v (z) (see (92)) from e* := (—1,41/4) that are extreme vectors among those £* € 9 F°
with Jr (€*) = & Therefore, the function &* +— V?ppo (€*) is Lipschitz continuous
(it is identical zero) on OF° N (v (z) + d (x) B). Substituting ||Vppo (§%)]| 0 = 0;
B (8,0 (z)) =d(x) (see (35) and Remark 7.6) and choosing a suitable § > 0, from the
inequality (79) we obtain

s (&0 (2)) > d(x) (96)

T AFIPIE Yo ()]

where ||F|| and ||F°|| can be found through the radii of two balls: one containing
the set F' and another contained in it. In our case, for instance, |F|| < 7/6 and
170 < 9/8.

Summarizing everything said above, we affirm that the time-minimum projection
7l (+) is well-posed locally (near C), and, furthermore, the estimates (94) and (96)

together with (87) allow us to evaluate the radius r (z) of a ball centred at a given
x € 0C where such well-posedness takes place. In particular (see (59)), r(z) =

@) (]x2]1/3> as |xe| — oo.
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Notice that in this example the mapping x — Jg (v (z)) is locally Lipschitzean, and
so we are able to apply the condition (A) as well (see Theorem 7.4), which gives even

a larger radius 7 (z) = O (|x2|4/3> as |za] — oo (see (50) and (93)).

In the conclusion let us consider the mixed case (when there are points of both
types: either satisfying the condition (B) only, or the condition (A)) emphasizing
the situation when the boundedness of the curvature from below should be verified
only in a neighbourhood of a given point zy € JC but not at xzq itself.

Example 8.4. Let us define two continuous real functions f : [-1,1] — R and
g:RT — R as follows:

affine  otherwise,

f<t>::{1"f4 1 [~ 5]

1 1 : 1.

g(t):=q# if L<t<?
(t—*+1 ift>3

Set

Fi={(6,&) eR? & < f(&), -1 <6 <1};
C = {(z1,22) €R*: 21 < g(|za]) }.

In this modification of the previous example the boundary OF has two affine pieces,
and the target set is neither y-convex (because it has an "inward corner" point
a = (—L O)), nor smooth (besides of the point a it has multiple normals at b* =
(46: £3)):

For each zy € 9C, zy # a,b*, we may proceed as in Example 8.3 since at these
points both conditions (A) and (B) hold. If zp = a then we can not apply (B)
because the boundedness of ¥ (-) near a fails. However, for each = € 9C close
to a the (nontrivial) cone —N¥, (x) is contained in the interior of N (—1,0). In
particular, Jr (—N% (z) N9F°) = (—1,0), and the condition (A) follows (compare
with Example 8.1).

Let now xy = b" (the symmetric point is considered similarly). Although at this
point OC' is not smooth (the normal cone is generated by two noncolinear vectors
er = (1,—1/2) and ey = (1, —3/2)), the function ¢ (-) is upper bounded in a neigh-
bourhood of zy, namely,

1 1

T/Jc (.T, U) S max ) (97)

r = (x1,22) € Cs(x0), v € N% (), for some § > 0. Notice that Jr (—p 0‘21_81)) and
F

Jr (—p 0?2_62)> are different, hence the condition (A;) is violated. Also we have no
F
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strict convexity of the set F' with respect to the vector —e/ppo (—e), where

1\ /3 I\3 1\ 1/3 1\ /3
=6 -6 6 -6)
belongs to the interior of NY, (b"), impeding to apply the condition (B}). Neverthe-
less, for each x € Cs (b)\ {b*} the (unique) unit normal vector n(x) to C' (also
belonging to NY, (b)) is far enough from e/ ||e||, and F' is strictly convex of the sec-
ond order w.r.t. v (z) := —n(x) /pro (—n(x)). Moreover, the curvature is uniformly
bounded from below, and the hypothesis (Bs) holds. In such a way constructing

a neighbourhood of zy, where 75 (+) is well defined, we may take into account bal-
ance between (97) at the points x € 0C near x, and the curvature of F' only at

(&,,&,) € OF with &, € [— (%)1/3 ,— (%)1/3} , which are close to the end-points of the

respective arc.
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