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∇
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∇
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∇
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∇
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∇
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d
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∇
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∑i=

1

y
i H

i (x
)

L
IP

S
C

H
IT

Z
C

O
N

T
IN

U
IT

Y

�
X

an
d
Y

op
en

sets

�
F

:
X

→
Y

�
‖
·‖
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‖
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∃
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‖
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∈
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.
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b
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p
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d
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p
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γ
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∈
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∈
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+
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d
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con
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+
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b
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p
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d
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∈
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+
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∈
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=
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∈
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=
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∈
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n
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∃
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⇒
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c
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+
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+
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⇒
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∀
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+
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+
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+
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+
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+
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+
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⇒
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b
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⇒
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⇒
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⇒
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⇒
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⇒
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⇒
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∈

C
2,

an
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is
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su

b
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to
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=
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secon
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h
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⇒
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d
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g
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(x
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=
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an

d

a
Ti
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∗ )p
+

s
T
H

i (x
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∀
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=
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T
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(x

∗ )
+
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H

(x
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B
u
t

(6)
+

(8)
=
⇒

p
T
g
(x

∗ )
=

m
∑i=

1

(y
∗ )

i p
T
a

i (x
∗ )

=
−

m
∑i=

1

(y
∗ )

i s
T
H

i (x
∗ )s

=
⇒

(9)
is
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to

s
T

(

H
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∗ )
−
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1
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∗ )

i H
i (x

∗ )
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H
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≥
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=
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∈
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an
d

th
at
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is
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of
f
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)
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b
ject

to
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≥

0.
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ed
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at
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con
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th

ere
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of
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ge

m
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y
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su
ch
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≥
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a
l
fe

a
sib

ility
),

g
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≥
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c
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C
on

sid
er

feasib
le

p
ertu

rb
ation

s
ab

ou
t

x
∗ .

c
i (x

∗ )
>

0
=
⇒

c
i (x

)
>

0

for
sm

all
p
ertu

rb
ation

s
=
⇒

n
eed

on
ly

con
sid

er
p
ertu

rb
ation

s
th

at
are

con
strain

ed
by

c
i (x

)
≥

0
for

i
∈
A

d
ef
=

{
i

:
c
i (x

∗ )
=

0}.

C
on

sid
er

x
(α

):
x
(0)

=
x
∗ ,

c
i (x

(α
))
≥

0
for

i
∈
A

an
d

x
(α

)
=

x
∗
+

α
s

+
12 α

2p
+

O
(α

3)

=
⇒

0
≤

c
i (x

(α
))

=
c(x

∗
+

α
s

+
12 α

2p
+

O
(α

3))

=
c
i (x

∗ )
+

a
i (x

∗ )
T
α
s

+
12 α

2p
+

12 α
2s

T
H

i (x
∗ )s

+
O

(α
3)

=
α
a

i (x
∗ )

T
s

+
12 α

2
(

a
i (x

∗ )
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