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Abstract This paper represents the second part of a study concerning the so-called
G-multiobjective programming. A new approach to duality in differentiable vector opti-
mization problems is presented. The techniques used are based on the results established
in the paper: On G-invex multiobjective programming. Part I. Optimality by T.Antczak. In
this work, we use a generalization of convexity, namely G-invexity, to prove new duality
results for nonlinear differentiable multiobjective programming problems. For such vector
optimization problems, a number of new vector duality problems is introduced. The so-called
G-Mond-Weir, G-Wolfe and G-mixed dual vector problems to the primal one are defined.
Furthermore, various so-called G-duality theorems are proved between the considered dif-
ferentiable multiobjective programming problem and its nonconvex vector G-dual problems.
Some previous duality results for differentiable multiobjective programming problems turn
out to be special cases of the results described in the paper.

Keywords (strictly) G-invex vector function with respect to 7 -
G-Karush-Kuhn—-Tucker necessary optimality conditions - G-Mond—Weir vector dual
problems - G-Wolfe vector dual problem - G-mixed vector dual problem

1 Introduction

In the classical theory of duality, the theorems on duality in various senses are based on
convexity assumptions, which are rather restrictive in applications. Many attempts have been
made to weaken these assumptions by introducing various generalized convexity concepts.
In [12], Hanson proved the Karush—Kuhn—Tucker sufficient optimality conditions and the
Wolfe duality results for a wider class of mathematical programming problems involving
functions called invex after the coinage of Craven [7].
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In the recent years, duality in vector optimization has been attracting the interest of many
researches. Such optimization problems with several objectives conflicting with one another
reflect the complexity of the real world and are encountered in various fields. Many authors
have developed the necessary and/or sufficient conditions for (weak) Pareto optimal solutions
in multiobjective programming problems (see, for example, [8,11,16,21,22,24], and others)

On the other hand, the duality theory has been another focal issue for a long time, espe-
cially in convex multiobjective programming problems (see, for example [6,13,17,22], and
others). However, in their most general form, such optimization problems are nonconvex
and therefore difficult to analyze. The focus of attention over the last few years has been
on the development of new classes of generalized convex functions which are more use-
ful tools to prove duality theorems for such optimization problems. An overview of duality
theory for linear and nonlinear cases is presented in Nakayama [20]. In [22], Taninio and
Sawaragi studied the duality theory in multiobjective programming on finite dimensional real
spaces. They gave a generalization of the definition of a saddle point for the vector-valued
Lagrangian function and used the Lagrange multipliers in the dual functional to establish
necessary conditions for Pareto optimality in the primal vector optimization problem. Luc
[18] studied different vector-valued Lagrangian functions and established duality results for
multiobjective programming problems under appropriate convex assumptions. Weir et al.
[23] used the Lagrangian description of a weak minimum to establish quasiduality and weak
and strong duality theorems in the case where the dual optimization problem has the same
objective function as the primal. Egudo and Hanson [10] established some duality results for
differentiable multiobjective programming problems with invex functions. In [15], Kaul et al.
considered Wolfe type and Mond—Weir type duals and generalized duality results of Weir [25]
under weaker invexity assumptions. Craven and Glover [8] proved duality theorems for the
so-called cone invex programs. Giorgi and Guerraggio [11] used the introduced broad classes
of generalized invex vector functions to prove some duality results for both smooth and non-
smooth multiobjective programming problems. Weir and Jeyakumar [26] considered vector
optimization problems in real normed vector spaces and established weak and strong dual-
ity theorems for vector optimization problems with cone pre-invex functions. Bector et al.
[5] established some duality results for the so-called vector valued B-invex programming
problems. In [1], Antczak proved some sufficient optimality conditions and various duality
theorems for differentiable multiobjective problems with (p, r)-invex functions. Jeyakumar
and Mond [14] introduced the class of the so-called V -invex functions to prove some optimal-
ity and duality results for a larger class of differentiable vector optimization problems than
problems under invexity assumption. The results established by Jeyakumar and Mond have
been generalized by Antczak [2] for a large class of multiobjective programming problems
involving V-r-invex functions.

This paper represents the second part of a study concerning the so-called G-multiobjective
programming. In this paper, we formulate new various vector dual problems for differentiable
nonconvex multiobjective programming problems. In this way, we introduce various vector
G-dual problems in the format of Mond—Weir, vector G-dual problem in the sense of Wolfe,
and various vector mixed G-dual problems for the considered multiobjective programming
problem.

In order to establish various duality theorems for the considered differentiable multiob-
jective programming problem with vector G-invex functions, we apply new necessary opti-
mality conditions, the so-called G-Karush—Kuhn-Tucker necessary optimality conditions,
originally introduced in the first part of our consideration (see [4]).

In this work, we introduce a number of models of the so-called vector G-dual problems
in the format of Mond—Weir for the considered multiobjective programming problem. These
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vector G-dual problems are different from vector duals in the sense of Mond—Weir known in
the literature. Various duality results are established by using a Pareto type relation between
the primal and dual objective functions in these vector optimization problems and the concept
of vectorial G-invexity. Also new G-Karush—-Kuhn-Tucker necessary optimality conditions
are used to obtain these duality results. Furthermore, two types of converse duality theo-
rems (the so-called G-Mond—Weir converse duality theorems) are established. In this way,
we introduce a new type of Mond—Weir converse duality named no-maximal G-converse
duality. It is well known in the literature that to prove standard converse duality in the for-
mat Mond—Weir it should be assumed that the considered feasible point in Mond—Weir dual
problem is its (weak) maximum point. However, the introduced no-maximal G-converse
duality between vector G-Mond—Weir dual problems and the considered multiobjective pro-
gramming problem (VP) can be proved under weaker assumptions. In order to prove it, we
assume that the point considered in the no-maximal G-converse duality theorem is only
feasible in vector G-Mond—Weir dual problem. But some stronger constraints should be
imposed on the functions G, and Gy, constituting the introduced vector G-Mond—-Weir dual
problems, to prove this result. What is more, for one of the introduced vector G-Mond—
Weir dual problems, the converse duality theorem in the standard form is proved under the
assumption that the considered feasible point in G-Mond—Weir dual problem is its (weak)
maximum point. Whereas the introduced no-maximal G-converse duality theorem between
this vector G-Mond—Weir dual problem and the multiobjective programming problem can
be established under weaker assumptions than the standard converse duality known in the
literature.

Furthermore, we establish a new Wolfe-type duality for a differentiable multiobjective
programming problem with nonconvex functions. For the scalar optimization problem, the
duality problem of Wolfe type was introduced by Wolfe [28]. Wolfe type duality for vector
optimization problems has been considered, for example, in [1,22,23].

The G-Wolfe duality for multiobjective programming formulated in this paper is new and
it is different from the duality of this type known in the literature. The introduced G-Wolfe
duality is designed for differentiable vector optimization problems involving nonconvex func-
tions. In order to prove various G-Wolfe duality theorems between the original multiobjective
programming problem and its vector G-Wolfe dual problem, we introduce the definition of
a so-called vector-valued G-Lagrange function. Our purpose in the G-Wolfe duality is to
attempt to solve the primary multiobjective programming problem. In our formulation, it is
easier to find the desired solution for some class of nonconvex vector dual problems than in
the case of standard vector Wolfe dual problem known in the literature.

Further, a number of vector G-mixed dual problems is introduced for the considered
multiobjective programming problem. To formulate these vector dual problems, we use the
definition of a G-Lagrange function previously defined for G-Wolfe duality. We also establish
various G-mixed dual theorems between the primal multiobjective programming problem
and the introduced vector G-mixed dual problems. These introduced vector G-mixed dual
problems are also new and different from vector mixed dual problems for vector optimization
problems known in the literature.

2 Vector G-invex functions
In this section, we provide some definitions and some results that we shall use in the sequel.

The following convention for equalities and inequalities will be used throughout the paper.
Forany x = (x1, x2, ..., xn)T, V=012, yn)T, we define:
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(i) x=y ifandonlyifx; =y foralli =1,2,...,n;
(i) x <y ifandonlyifx; <y foralli =1,2,...,n;
(iii) x <y ifandonlyifx; <y;foralli =1,2,...,n;
(iv) x <y ifandonlyifx < yandx # y,n > 1.

Throughout the paper, we will use the same notation for row and column vectors when
the interpretation is obvious.

Definition 1 A function f : R — R is said to be strictly increasing if and only if
Vx,yeR x <y = fx) < fQ.

Let f = (fi...., fi) : X — R be a vector-valued differentiable function defined on
a nonempty open set X C R", and let I, (X),i = 1,...,k, be the range of f;, that is, the
image of X under f;.

In [4], we introduce a definition of a new class of vector-valued nonconvex functions, the
so-called vector G-invex functions. Now, for a reader’s convenience, we recall this definition.

Definition 2 Let f : X — R* be a vector-valued differentiable function defined on a
nonempty open set X C R", and let u € X. We assume that there exists a differentiable
vector-valued function Gy = (G fire-rn G fk) : R — R* such that any its component
Gy : I5(X) — Ris astrictly increasing function on its domain. If, moreover, there exists
a vector-valued function n : X x X — R”" such that, foranyi = 1,...,k,and all x € X

(x # u),
Gy, (i) = Gy, (fiw) = G (i) V fiwn(x,u) 20 (>), ey

then f is said to be a (strictly) vector G p-invex function at # on X (with respect to 1) (or
shortly, G s-invex function at # on X). If (1) is satisfied for each u € X, then f is vector
G y-invex on X with respect to 7.

If a function f; =1, ..., k, satisfies (1), we also say that f; is a G f,-invex function at u on
X with respect to 7.

Remark 3 In order to define an analogous class of (strictly) vector G ¢-incave functions with
respect to 1, the direction of the inequality in the definition of these functions should be
changed to the opposite one.

Remark 4 In the case when Gy, (a) = a,i = 1,...,k, forany a € I;(X), we obtain a
definition of a vector-valued invex function.

For some properties of a class of vector G-invex functions, the readers are advised to
consult [4] and also, in the scalar case, [3].

3 The G-Karush—Kuhn-Tucker necessary optimality conditions in multiobjective
programming

In this paper, we consider the following multiobjective programming problem (VP):

V-minimize f(x) := (fi(x),..., fr(x))
glx) = 0,

h(x) = 0, (VP)

x e X,
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where fi : X - R,iel ={l,...,k}l,gi: X —> R, jeJ={l,....,m},h;: X — R,
t €T ={l,..., p} are differentiable functions on a nonempty open set X C R".

LetD={x e X:g;(x)<0,je€J,h (x) =0,t € T} be the set of all feasible solutions
for problem (VP). Further, we denote by J(z) := {j € J : g;(z) = 0} the set of inequality
constraint functions active at z € D and by I(z) := {i € I : X; > 0} the objective functions
indices set, for which the corresponding Lagrange multiplier is not equal 0.

For such optimization problems, minimization means in general obtaining (weak) Pareto
optimal solutions in the following sense:

Definition 5 A feasible point x is said to be a Pareto solution (an efficient solution) for (VP)
if and only if there exists no x € D such that

fx) = f&).

Definition 6 A feasible point X is said to be a weak Pareto solution (a weakly efficient
solution, a weak minimum) for (VP) if and only if there exists no x € D such that

fx) < fG).

In [4], we established the so-called G-Karush—-Kuhn-Tucker necessary optimality
conditions for differentiable multiobjective programming problem under the Kuhn-Tucker
constraint qualification. Now, for the reader’s convenience we recall the definition of the
Kuhn-Tucker constraint qualification and the formulation of these necessary optimality con-
ditions. To establish the necessary optimality conditions for the considered multiobjective
programming problem (VP), we need the definition of the Bouligand tangent cone to a set
W C R~

Definition 7 Let W C R¥. The Bouligand tangent cone to W atz € W is the set C (W, 7) of
all vectors g € R¥ such that there exist a sequence {z;} in W and a sequence {};} of strictly
positive real numbers such that,

. . . u—z
limz; =7, limA; =0, lim =q
[—o00 [—o00 00 A

Remark 8 Note that Lin [16] named any Bouligand tangent vector, that is, any vector
g € C (W, z), aconvergence vector for the set W at 7.

Definition 9 The multiobjective programming problem (VP) is said to satisfy the Kuhn—
Tucker constraint qualification at X € D if,

CD,x)={deR":Vg;j(¥)d<0,jeJX),Vh(X)d=0,1eT}.

Now, we modify slightly the G-Karush—Kuhn-Tucker necessary optimality conditions
established in [4]. More exactly, we _prove that, if x € D is a (weak) Pareto optimal point,
then there exist Lagrange multipliers A;, i € I, associated with the objective functions, satisfy

Zf:l A= L.
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Theorem 10 (G-Karush—-Kuhn—Tucker necessary optimality conditions) Let x € D be a
Pareto optimal point (a weak Pareto optimal point) in problem (VP). Moreover, we assume
that g satisfies the Kuhn—Tucker constraint qualification at X. Then there exist .. € RX,
£Ee R and jx € R? such that

k m 14
D MG (iGN VLE + D E;Gy (8,) Ve () + D 1,G), (h(X) Vi (x) =0,
i=1

j=1 =1

2

€ [Gg; (g5 () = Gg; (8 @)] =0, jeJ, YxeD, 3)
k

x=0 D> % =1LE20, 4)

where Gy., i € 1, are differentiable real-valued strictly increasing functions defined on
17,(D), Gg;, j € J, are differentiable real-valued stricily increasing functions defined on
I, (D), and Gp,,t € T, are differentiable real-valued strictly increasing functions defined
on I, (D).

Proof The proof of this theorem follows from the G-Karush—-Kuhn-Tucker necessary opti-
mality conditions established in [4]. Indeed, by Theorem 16 [4], it follows that there exist
e Ri, /é\ € R} and © € R” such that the conditions (2)—(3) are fulfilled with these
Lagrange multipliers. Therefore, to prove this theorem, it is sufficient only to show that there
exist A € Rﬁ, & € R} and [z € R” such that Zle A = 1. We set

o~

_ Py
Ag=———— forsomeq e I(X), (5)
I+ Zf'(:l,i#q Ai
X b foriel,i+# (6)
i = ﬁ ori , 1 q,
1+ Zi:l i#tq M
_ g |
g =——21 __ forjel, @)
T+ Zi‘(:l,iyﬁq i
_ I
w,=————= forteT. 8)
1+ Zf:l,i#g Ai

It is not difficult to see that the G-Karush—Kuhn-Tucker necessary optimality conditions
are satisfied with Lagrange multipliers A € R’jr, & € R and it € R? satistying (5)—(8). O

4 G-Mond-Weir vector duality

Now, in relation to (VP), we consider the following multiobjective dual problem, which is in
the format of Mond—Weir [19]
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F) =, 2(0), .., fk(¥)) — max
k m
D LG (FON V) + D EG, (8/(0) Ve ()

i=1 j=1
p
+Z/’LtG;¢t (he () Vht()’)j| nx,y) 20, Vx € D, (G-VMWD1)

t=1

m 4
D EiGy; (87 )+ DG, (h (1)) 2 0,

j=1 t=1
yeX,

AER, A>0, re=1,
EeR" £20,
e RY,

where e = (1,..., 1) eRK, Gy, iel, are differentiable real-valued strictly increasing func-
tions defined on I, (X), G, i J € J, are differentiable real-valued strictly increasing func-
tions defined on I, i (X), and Gy,, t € T, are differentiable real-valued strictly increasing
functions defined on 7, (X).

We call (G-VMWD1) the G-Mond-Weir vector dual problem for the multiobjective pro-
gramming problem (VP).

Let W) denote the set of all feasible points of (G-VMWDI1) and prx W; be the pro-
jection of the set Wi on X, that is, prxW; := {y € X : (v, 1, §, ) € W;}. Moreover, for
a given (y, A, &, nu) € Wi, we denote by 7(y) the set of objective functions indices for
which a corresponding Lagrange multiplier is positive, that is, I(y) := {i € I : A; > 0},
and, moreover, we denote by T (y) and T~ (y) the sets of equality constraints indices for
which the corresponding Lagrange multiplier is positive and negative, respectively, that is,
Tty ={teT:pu;>0and T~ (y)={teT:pu <0}

The following lemma which will be used in the sequel, is an immediate consequence of
the introduced definitions of vector-valued G-invex functions and, therefore, its simple proof
will be omitted.

Lemma 11 Let (y, A, &, ) be any feasible solution in (G-VMWDI). If g is G g-invex with
respecttonaty € prxWi on DU prx Wy, hy, t € TT(y), is Gp, -invex with respect to n at
y e prxWyon DU prxWy, hy, t € T™(y), is Gy, -incave with respectton at’y € prx Wi
on DU prxW, G,; (0) =0for jeJ and Gy, (0) =0fort € TT(y) UT ™ (y), then

m p

> &Gy, () Ve; ) + > Gl (h () VA (3) [ n(x,3) £0, Vx € D. (9)

j=1 =1
Theorem 12 (G-weak duality) Consider the multiobjective problems (VP) and (G-VMWDI ).
Let x and (y, A, &, ) be any feasible solutions for (VP) and (G-VMWDI ), respectively. Fur-
ther, we assume that f is G r-invex with respect ton at'y € prx Wi on DU prx Wy, g is
Gg-invex with respecttonaty € pryWion DU prxWy, hy, t € TH(y), is G, -invex with
respecttonaty € prxyWyon DU prx Wy, hs, t € T~ (y), is Gp,-incave with respect to n at
y € prxWion DU prx Wy, ng ) =0for j € Jand Gy, (0) =0fort TT()UT ™ (y).
Then f (x) £ f(y).

Proof Letx and (y, X, &, 1) be feasible solutions for (VP) and (G-VMWD1), respectively.
We proceed by contradiction. Suppose that f (x) < f (y). By assumption, f is G y-invex
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with respect to n at y on D U pry W;. Then, by Definition 2, for any i € I,

Gy, (fix) =Gy (fiy)) =G (i Vin(x,y) 2 0. (10)
Hence, by f (x) < f (), it follows that,
fix) < fi(y), i€l (11)

From Definition 2, it follows that G 1, i € I, are strictly increasing functions on DU prx Wy.
Thus, (11) gives

Gy (fix) <Gg (fi(y), i€l (12)
Hence, by (10) and (12), we get

G (i Vfiwnx,y) <0, i€l

Since (y, A, &€, u) is feasible in (G-VMWD1), from the constraints of this dual problem
it follows that

k
D MG (N Vn(x, y) <0 (13)
i=1
By assumption, g is G4-invex withrespecttonaty € prx Wyon DUprx Wy, hy,t € TY(y),
is Gp,,-invex with respectton aty € prx Wy on DU prx Wy, h, t € T~ (y), is Gp,-incave
with respect to n at y € prx Wi on D U prx Wy. Then, by Lemma 11, we have,

m 14
D EiG, (i) Ve )+ D G (he(3) Vh(y) [ n(x, ) £0. (14)
j=1 =1

Adding both sides of (13) and (14), we get the following inequality

k m
[Z 21 Gl (i Vi) + D EiGy (8,(0)) Ve ()
i=1 j=1

p
+ D G, (hi(y)) wmw} n(x,y) <0,

t=1

which contradicts the first constraint of (G-VMWD1). Thus, the conclusion of theorem is
proved. O

Theorem 13 (G-weak duality) Consider the multiobjective problems (VP) and (G-VMWDI] ).
Let x and (y, A, &, 1) be any feasible solutions for (VP) and (G-VMWD] ), respectively. Fur-
ther, we assume that f is strictly G g-invex with respectton at'y € prx Wy on DU prxy Wy,
g is Gg-invex with respectton at’y € prxy Wy on DU prx Wy, h, t € TH(y), is Gy, -invex
with respect to n at'y on D U prx Wy, hy, t € T~ (y), is Gy, -incave with respect to n at
y € prxWionDUprxWi, Gg, (0) =0for j € J and Gy, (0) =0fort e TT()UT ().
Then f (x) £ f (7).

Theorem 14 (G-strong duality) Let X € D be a (weak) Pareto solution in (VP) and the
Kuhn-Tucker constraint qualification be satisfied at x. Assume that Gy, (0) = 0 for t €
T*(X) U T~ (%). Then there exist . € RX,€ e R", T e R, (x>0, £20) x>0, 20,
such that (Y, A E, ﬁ) is feasible for (G-VMWDI). If also G-weak duality (Theorem 12
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or Theorem 13) holds, then (f, 1 E, ﬁ) is a (weak) maximum for (G-VMWDI), and the
objective functions values are equal in problems (VP) and (G-VMWDI ).

Proof By assumption, X is a (weak) Pareto solution in (VP). Then, there exist A € RX,
Ee R, we RY (X >0,&2 O) A > 0,& > 0, such that the G-Karush—-Kuhn—Tucker condi-
tions (2)—(4) hold. Thus, the G-Karush—Kuhn—Tucker condition (3)—(4) imply the inequality

Z (g @) = 0. (15)

By assumption, G, (0) =0 fort € T+(x)UT~(X).Since ¥ € D, then

M=
F

% Gp, (h (X)) 2 0. (16)
=1

Using the G-Karush-Kuhn-Tucker conditions (2) together with (15) and (16), we obtain the

feasibility of (f, rE, ﬁ) in (G-VMWD1). Also, by weak duality (Theorem 12 or Theorem

13), it follows that (X, ., &, ) is a (weak) maximum in (G-VMWD]). o

Theorem 15 (G-converse duality) Let (3, A, &, 1) be a weak maximum (maximum) in (G-
VMWDI) andy € D. Further, assume that f is (strictly) G r-invex with respect to 1 at’y on
DU prxWy, g is Gg-invex with respectton aty on DU prx Wy, hy, t € T* (), is Gy, -invex
with respectton at’y on DU prx Wy and hy, t € T~ (), is Gy, -incave with respect to n at
yon DU prxWi. Then'y is a weak Pareto optimal (Pareto optimal) in (VP).

Proof Let (¥, 1, €, t) be a weak maximum in (G-VMWDI) such that y € D. By means of
contradiction, we suppose that there exists X € D such that

f@<fO».

By assumption, f is G y-invex with respectto n aty on DU pry Wy. Then, from the definition
of G y-invexity, it follows that G 1, i € I, are strictly increasing functions on I, (X). Thus

Grp (i) <Gyp(fi(y), iel. (17
Since A > 0, then (17) gives

k
7Gyp (f@) < D NGy (fFO)). (18)

i=1

EM»
ke

By assumption, (}, A, E, ﬁ) is a weak maximum in (G-VMWD1). Then, by the G-Karush—
Kuhn-Tucker necessary optimality condition (3), it follows that

Z (g ®) < Z (& M) (19)

Since y € D and X € D, then

Z 1%,Gn, (hi (%)) — Z G, (hi(3)) = 0. (20)

t=1

By assumption, f is G p-invex with respect to n at’y on D U prx Wy, g is G¢-invex with
respect to n at y on D U prx Wy and hy, t € TT(3), is G, -invex with respect to n at y on
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DU prxWy, hy, t € T~ (), is Gy, -incave with respect to n at y on D U prx Wi. Then, by

Definition 2, we have, respectively,

G (fi®) =Gy (i) =G (i VHiGMEF) 20, i€l
Gy, (8/(M) = Gy, (8;(M) 2 Gy, (8,() Vg; 0. ¥), j €,
G, (h/(X)) — Gp, (M) = G}, (h(D) Vi (N, 7). t € TT().

G, (hi(X)) — G, (h() = G}, (e (3)) VRGN, ), t € T~ ().

From the feasibility of (¥, 1, €, &) in (G-VMWDI) follows

=~

k k
D kG (i) = D MG (i) Z D MGy (i) Vi (E, )

i=1 i=1 i=1

m

Z Gy, (85() Z Gy, () iz v (&) Ve; ) n(E, ),

14 14 14
D G, (h(®) = DG, (7)) = Z (G, (he (M) Vi (DN (E, 7).
t=1

=1 =1

Thus, using (18-20) together with (21-23), we get, respectively,

k
D niG (VNG y) <0,
i=1

> &Gy, (8,) Ve 3)nE.F) 0,
=1

p

> WG, (M) Vi, ()N(E.5) < 0.
=1

Adding both sides of (24)—(26), we obtain the following inequality

i=1

k m
[Z LG (VG + D &Gy, (8;() Vg; ()
j=1

<

+ D G, (h(3)) th(y):| n(x,y) <0,
=1

contradicting the feasibility of (¥, &, &, 7z) in (G-VMWDI).

2D

(22)

(23)

(24)

(25)

(26)

27)

Proof for y to be Pareto optimal in (VP) is similar, but f has to be assumed strictly

G y-invex with respect to n at y on D U prx Wy.

[}

Remark 16 As follows from the proof of the G-converse duality theorem in the standard form
(Theorem 15), the assumption that (i, A E, E) is a (weak) maximum point in the vector dual
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problem (G-VMWDI) can be weakened. Indeed, it is sufficient to assume that (¥, 1, &, &)
is only a G-Karush—Kuhn-Tucker point.

Now, we introduce a new kind of converse duality between the multiobjective program-
ming problem (VP) and its vector Mond—Weir dual problem (G-VMWDI). It turns out that
the G-converse duality theorem between multiobjective problems (VP) and (G-VMWD1)
can be proved without assuming that the point (¥, A, &, 7z), being feasible in (G-VMWDI), is
a (weak) maximum in G-Mond—Weir dual problem (G-VMWD1) and also without assuming
that it is a G-Karush—-Kuhn-Tucker point. But, in this case, some stronger assumptions have
to imposed on the functions ng, jeJ,and Gy, t €T.

Theorem 17 (No-maximal G-converse duality) Let (3, A, &, z) be a feasible solution in
(G-VMWDI) such that’y € D. Further, assume that f is (strictly) G y-invex with respect to
natyon DU prxWy, g is Gg-invex with respectton at’y on DU prx Wy, hy, t € T+(®), is
Gy, -invex with respecttonaty on DUprxy Wy and h;, t € T~ (), is Gp,, -incave with respect
tonatyon DU prxWi, Gg; (0) =0for j € J and Gy, (0) =0 fort € TTH»UT ).
Then'y is a weak Pareto optimal (Pareto optimal) solution in (VP).

Proof Let (3, A, &, 1x) be feasible in (G-VMWDI). Suppose, contrary to the result, that y is
not a weak Pareto optimal solution in (VP). Then there exists X € D such that

f@<fO».

In the similar manner, as in proof of Theorem 15, it can be proved that the inequality (24)
is satisfied. By assumption, f is G p-invex with respect to n at y on D U prx W, G¢-invex
with respect to n at y on D U prx Wy, hy, t € TT(3), is Gp,-invex with respect to 7 at y on
DU prxWj and hy,t € T (y), is Gy, -incave with respect to n at y on D U prx W;. Since
(¥, », &, ) is feasible in (G-VMWDI), then the inequalities (21)~(23) are also fulfilled.
Adding both sides of (22) and (23), we get

Z ; (8/®) +ZM;Ght (h (%)) — Zs, ¢ (&) +Zu,Gh, (h ()

t=1 t=1

14

Zs Gy, (8i() Ve D+ DGy, (h(3) Vi) [n(E, ). (28)

t=1

From Definition 2 follows that Gg]., j € J, is strictly increasing on Igj (X) and Gy,,
t € T, is strictly increasing on I, (X). Using Gy, (0) =0forj € Jand Gy, (0) =0
fort € TT(y) U T~ (y) together with (}, rE, ﬁ) € W, we obtain

m p
D Gy, (8/®) + D G, (hi(¥) £0. (29)

j=I1 t=1
Hence, from the feasibility of (¥, A, &, 72) in (G-VMWDI) and (29), it follows that

m

14 m 14
D EGy (85®) + DG, (h(®) — | D_E Gy (2) + D 1G, (h(3))| £ 0.

j=1 =1 j=1 =1
(30)
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By (28) and (30),

Zs, (8;M) Vg, <y)+ZutGh, (h () V() | n(F.5) £0. @31

t=1

Adding both sides of (24) and (31), we obtain the inequality (27), which contradicts the
feasibility of (y, JE, ) in (G-VMWDI1). O

Remark 18 Note that, in the case of Pareto optimality, these two G-converse duality theo-
rems can be proved under another restrictions imposed of the functions G y and G. Indeed,
in place of strictly G y-invexity assumption of the objective function f, it can be assumed
that at least one of the functions g;, j € J (X), is strictly G;-invex, to prove that y is a
Pareto optimal solution in (VP).

Theorem 19 (G-restricted converse duality) Let X and (¥, %, &, i) be feasible solutions in
(VP) and (G-VMWDI), respectively, such that, for anyi € 1

G (i) =Gy (fi(3)-

Moreover, assume that f is G y-invex with respect to n at’y on D U prx W, g is G4-invex
with respect to n aty on DU prx Wy, hy, t € TT(3), is Gy, -invex with respect to n at y
on DU prxWy and hy, t € T~ (Y), is Gp,-incave with respect to n at’y on D U prx Wy,
ng ) =0forj e Jand Gy, (0) =0 fort e T+ () U T~ (y). Then X is weak Pareto
optimal in (VP) and (i, Az E, ﬁ) is a weak maximum in (G-VMWDI ).

Proof This follows on the line of the proof of Theorem 12. O

Theorem 20 (G-restricted converse duality) Let X and (3, %, §, i) be feasible solutions in
(VP) and (G-VMWD]I), respectively, such that

G (i) =Gy, (fi(3)-

Moreover, assume that f is strictly G ¢-invex with respect to n at’y on D U prx W, g is
Gg-invex with respectton aty on DU prx Wy, hy, t € TT@), is G, -invex with respect to n
aty on DU prx Wy and hy, t € T~ (D), is Gy, -incave with respect ton at’y on D U prx Wy,
Gy, (0) =0for j € Jand Gy, (0) =0 fort e T+ ) U T~ (3). Then X is Pareto optimal
in (VP) and (v, », &, ) is maximum in (G-VMWDI).

Proof This follows on the line of the proof of Theorem 13. O
Now, for the considered multiobjective programming problem (VP), we introduce a new

vector dual problem, which is also in the format of Mond—Weir. In this way, in relation to
(VP), we consider the following vector dual problem
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fO) =), L), ..., fi(y)) — max
k m
D MG (D V LG + D Gy, (27(0)) Vej ()

i—1 j=1
14

+ > G, (hi(y)) Vht(y)} n(x.y) 20, VxeD,

t=1

> &[Gy, (87 () — Gy, (8 (x)] 20, Vx €D, (G-VMWD2)
j=1

P
> e [Gh, (i () = G, (hi(x))] 20, Vx €D,
t=1 Jex.
LeRF, >0, re=1,
EeR" £20,
n e RY,

wheree = (1,...,1) € R*, and functions Gr,iel, ng,j € J, Gy,,t € T, are defined
in the similar manner as in the case of vector G-Mond—Weir dual problem (G-VMWD1).
We will call (G-VMWD?2) the vector G-Mond—Weir dual problem with modified constraints.

Let W, denote the set of all feasible solutions of (G-VMWD?2) and prx W, be the projec-
tion of the set Wy on X, thatis, prxWs :={y € X : (y, A, &, n) € Wh}.

It turns out that various duality theorems between the considered multiobjective pro-
gramming problem (VP) and the introduced vector Mond—Weir dual problem with modified
constraints (G-VMWD2) can be established under weaker assumptions imposed on func-
tions Gg,, j € J and Gp,, t € T than in the case of duality results proved between problems
(VP) and (G-VMWDI).

Theorem 21 (G-weak duality) Consider the multiobjective problems (VP) and (G-VMWD?2).
Let x and (y, A, &, ) be any feasible points for (VP) and (G-VMWD?2), respectively. Further,
we assume that f is G g-invex with respecttonaty € prx W, on DU prx W, g is Gg-invex
with respect ton at y € prxWp on DU prx Wy, hy, t € TH(y), is Gy, -invex with respect
tonaty € pryWron DU prxWs, and hy, t € T~ (y), is Gp,-incave with respect to 1 at
y € prxWoon DU prxWa. Then f (x) £ f ().

Proof Letx and (y, X, &, ) be any feasible points for (VP) and (G-VMWD?2), respectively.
We proceed by contradiction. We assume that f (x) < f (y) and exhibit a contradiction. By
assumption, f is G y-invex with respect to n at y on D U prx W,. Then, by Definition 2, for
anyi €1,

Gy (fi) = Gp (fiy) = G (i) V fi(yn(x,y) = 0. (32)
Thus, by f (x) < f (), we have
fit) < fi(y), i€l (33)

From Definition 2 follows that G, is a strictly increasing function on D U prx W>. Thus,
(33) gives

Gy (fi() <Gp (fi(y), i€l (34)
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Hence, by (32) and (34), we get

G (i Vfinx,y) <0, iel

Since (y, A, &, ) is feasible in (G-VMWD?2) then, using the constraints of this vector dual
problem, we obtain

k
D MG (N VAin(x, y) <0 (35)
i=1
By assumption, g is G4-invex withrespecttonaty € prx Woon DUprx W, hy,t € Tt (y),
is Gp,-invex withrespecttonaty € prx Woon DUprxW,,and h;,t € T~ (y), is Gy, -incave
withrespectton aty € prx Wo on DU prx W,. Then, by Definition 2, we have, respectively,

D Gy (870) = D EiGy; (8,(0)) Z D Gy, (/) Vej ) n(x, ),

j=1 j=1 j=1

14 14 14
> G, () = D" i Gn, (hi(3) Z D Gl (e () VA (0)(x, y).

t=1 t=1 t=1

Since x € D and (y, A, &, n) € W», then the inequalities above yield, respectively,

Z%‘] (87() Vg 0 n(x.y) £0,

p
> Gy, () Vh (nn(x, y) 0.

t=1

Adding both sides of the inequalities above and (35), we obtain

k m
D MG (N VAG) + D &Gy (8,()) Ve, ()
i=1 j=1
P

+> WG, (hi () vmm} n(x,y) <0,

=1
which contradicts the first constraint of (G-VMWD2). Thus, the conclusion of theorem is
established. o

Theorem 22 (G-strong duality) Let X € D be a (weak) Pareto solution in (VP) and the
Kuhn—Tucker constraint qualification be satisfied at X. Then there exist ) € RK, E e R™,
w € RY, (X >0,2> O) A > 0,& >0, such that (Y, A, E, ﬁ) is feasible for (G-VMWD?2).
If also G-weak duality (Theorem 21) holds then (f, A E, ﬁ) is a (weak) maximum for (G-
VMWD?2), and the objective function values are equal in problems (VP) and (G-VMWD?2).

Remark 23 Note that we have established the G-strong duality theorem between the consid-
ered multiobjective programming problem (VP) and its vector dual problem (G-VMWD?2)
under weaker assumption imposed on the functions Gg;, j € J (X) and Gp,, t € THx)U
T+ (x) than in the case of G-strong duality between problems (VP) and (G-VMWD1).
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This also follows from the fact that G-weak duality theorem between problems (VP) and
(G-VMWD?2) has been proved under weaker constraints imposed on the functions G,; and
G, than in the case of G-weak duality between problems (VP) and (G-VMWD1).

Analogously, as in the case of vector G-Mond—Weir dual problem (G-VMWD1), we prove
anew kind of converse duality between the multiobjective programming problem (VP) and its
vector G-Mond—Weir dual problem (G-VMWD?2). We also called it no-maximal G-converse
duality in the format of Mond—Weir (with modified constraints).

Theorem 24 (No-maximal G-converse duality) Let (}, A E, ﬁ) be feasible (G-VMWD?2)
andy € D. Further, assume that f is (strictly) G ¢-invex with respectton at’y on DU prx Wy,
g is Gg-invex with respect to n at’y on D U prxWs, hy, t € TF (), is Gy, -invex with re-
spectton aty on DU prxWs, and h;, t € T~ (y), is Gp,-incave with respect to n at’y on
D U prxW,. Then'y is a weak Pareto optimal (Pareto optimal) in (VP).

Proof Let (3, A, €, It) be a feasible solution in (G-VMWD2) such that y € D. By means of
contradiction, we suppose that there exists x € D such that

fE@<fO».

By assumption, fis G y-invex withrespect to n at’y on DU prx W». Then, from the definition
of G p-invexity, G 1, i € I, are strictly increasing functions on /7, (X). Thus,

Gp(fi) <Gy (i), i€l (36)

Since A > 0, then (36) gives

=~

k
D MGy (f®) < D MG (fO). (37)

i=1 i=1

By assumption, (, %, §, ) is feasible in (G-VMWD?2). Hence,

= \

M§

£,Gy; (gj(M) < ZE, ¢ (&) (38)

1 j=1

J

Since y € D and X € D, therefore,

14
G, (h (D) = D 1, G, (e (7)) = 0. (39)

t=1

IM-
=

By assumption, f is G y-invex with respect to n at’y on D U prxW», g is G¢-invex with
respect to n at y on D U prxWa, hy, t € TT(3), is Gp,-invex with respect to n at y on
DU prxWs,and h;, t € T~ (), is Gp,,-incave with respect to n at y on D U prx W». Then
by Definition 2, we have, respectively,

Gy, (i) =Gy (i) =G (i Vi(nE, ) 20, iel, (40)

Gy, (87() — Gy, (8/() = Gy, (8;) Vg; D) n@E.5), j e, (41)
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G, (h(X)) = Gn, () Z G}, () VDN, ), 1 € TT(), (42)

Gn, (0 (X)) = G, () < G}, (h(D) VR (X, Y), 1 €T (). (43)
By (37)—(39), we obtain

k
D NG (M VAEEGNE ) <0,
i=1

Z (giM) Veg; @&, ) <0,

P

> G, (e () Vi (Mn(E.5) < 0.
t=1

Adding both sides of inequalities above, we get

3

k
[Zm G (N VL) + Z (/) Vg; )

i=1 j=1
p
Z 1, G, (h () vmm} .y <0,

contradicting the feasibility of (¥, X, &, 7z) in (G-VMWD2).
Proof for y to be Pareto optimal in (VP) is similar, but f has to be assumed strictly G 7-
invex with respectto n aty on D U prx W. O

Remark 25 We have proved two converse duality theorems for the introduced vector dual
problem (G-VMWD?2). Note that one of them, called the no-maximal G-converse duality
theorem (Theorem 24), has been established without assuming that the feasible solution
(3, &, &, 12) is a (weak) maximum in (G-VMWD?2) as it is assumed in various standard con-
verse duality theorems in the literature. Furthermore, as follows from the proof of Theorem
24, we have proved it also without assuming some extra conditions imposed on the functions
Gy i j € Jand Gy,, t € T. Therefore, it is not difficult to see that some weaker hypotheses
have been assumed to prove the introduced no-maximal G-converse duality theorems than
various standard converse duality theorems known in the literature.

Theorem 26 (G-restricted converse duality) Let X and (y, %, &, i) be feasible solutions in
(VP) and (G-VMWD?2), respectively, such that

G (i) =Gy, (fi(3)-

Moreover, assume that f is G ¢-invex with respect to n at’y on DU prxW», g is Gg4-invex
with respect to n aty on DU prxWa, hy, t € TT(3), is Gp, -invex with respect to n at'y on
DU prxWs, and hy, t € T (), is Gy, -incave with respect to n at’y on D U prx W». Then
X is weak Pareto optimal in (VP) and (Y, A, E, ﬁ) is a weak maximum in (G-VMWD?2).

Proof This follows on the line of the proof of Theorem 21. O
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5 G-Wolfe duality

To prove some G-Wolfe duality results for the considered multiobjective programming prob-
lem (VP), we define the so-called vector G-Lagrange function L¢g : X x R¥x R"x RP — R¥
defined by

L (. 2,6 ) =diagh (G (1), Gy (rO)) + D &Gy (8(0)
j=1

14
+ > G, (h(y))e

t=1

m P
= (MG () + D EiGy; (8)) + DG, (), .-,

j=1 t=1

m P
MG (i) + D &Ge; (/) + D G, (hi ()

j=1 =1

where
A 0 0 --- 0
0 X O 0
diagh=1| 0
: 0
0 - -+ 0 A

Relative to problem (VP), we consider the following vector G-Wolfe dual:

m P
G (1) + D &Gy (85 D) + D G, (), -,

j=1 =1

m 14
G (fr) + D EiGyg; (8/(0) + D G, (1 (y)) | — max

j=1 =1

k m
D MG (IO VLG + D Gy (¢,() Ve; )
i=1 j=1
)4

+§:u4%,MAyDVhAw}nuJOE(L Vx € D, (G-VWD)
=1

yeX,
LERK, A>0, re=1,
§€R" §20,
n e R9,

where G, i € 1, are differentiable real-valued strictly increasing functions defined on
17,(X), Gg;, J € J, are differentiable real-valued strictly increasing functions defined on

@ Springer



128 J Glob Optim (2009) 43:111-140

Ig;(X), and Gp,, 1 € T, are differentiable real-valued strictly increasing functions defined
on I, (X).

Let W denote the set of all feasible solutions in (G-VWD) and erW be the projection
of the set W on X, thatis, prx W := {y € X : (y, », &, ) € W}.

Theorem 27 (G-weak duality) Let x and (y, A, §, u) be any feasible solutions for (VP) and
(G-VWD), respectively. Further;, assume that f is G g-invex with respectto n at y € erW
on DU prxW, g is Gg-invex with respectton at y € erW on DU erW hy, t € TT(y),

is G p,-invex with respect tonaty € pryWon DU prxW, andhy, t € T~ (y), is Gp,-incave
with respectton at 'y € erW on DU pry W, Gg,; (0) =0jor j € J and Gy, (0) = 0 for
t € TH(y) UT~(y). Then

(Gp (i) oo G p (e @) £ [ G (1) + D 6Gy, (8,00)

j=1

P m 14
+ > wGh, (1) s G (k) + D_EGy; (85()) + DG, (he(3)

t=1 j=1 t=1
(44)

Proof Let x and (y, X, &, ) be any feasible solutions for (VP) and (G-VWD), respectively.
We proceed by, contradiction. Suppose that

(Gr (1)), ..o, Gp (f X)) < | Gp (i) + ZSngj (&)

j=1

p m p
+ D G, () G (fk) + DGy, (87(0)) + D G, (hi(3)

=1 j=1 =1
(45)

Therefore, for any i € I,

m P
Gr, (fi ) = Gy, (fi ) < D_EGg; (i) + D G, (he(y)). (46

j=1 =1
Since A > 0, then (46) gives

m

ZA Gy, (f,(x»—ZA Gy, (ﬁ(y))<zx D £iGy; (2) +chh, ) |-

i=1 i=1 i=1 j=1 t=1

From the feasibility of (y, A, &, i) in (G-VWD), we have Zle X; = 1. Then, the inequality
above implies

k k m P
D MG (i) = D MGy (i) < D_EiGg; (8/(0)) + DG, (i (). (47)
i=1 i=1 j=1 t=1

From x € D follows that g;(x) <0, j € J and h;(x) =0,t € T. Since Gy, for j € J and
Gy, fort € T are strictly increasing functions on their domains, then

Gg; (8/(0) = Gg; (0), jel, (48)
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Gy, (hi(x)) =Gp, (0), teT. (49)

By assumption, Gy, (0) =0for j € Jand Gy, (0) =0fort e T+(y) UT~(y). Therefore,
(48) and (49) yield, respectively,

Gy, (8/0) S0, jeld,

Gp, (h(x)) =0, teTT(MUT ().
Thus, from the feasibility of (y, A, &, n) in (G-VWD), it follows that

m 14
D &Gy (8/) + D G, (hy(x)) £0. (50)

j=1 t=1

By assumption, f is G p-invex with respecttonaty € pry WonDU prx W, gis Gg-in-
vex with respecttonaty € per on DU pry VT/, hit € TT(y),is Gy, -invex with respect
tonaty € erW on DU erVT/, and h;, t € T~ (y), is Gp,-incave with respect to n at
y € erW on DU pryx W. Then, by Definition 2, we have, respectively,

Gy (fix) =Gy (fi) =Gy (i Vinx,y) 20, iel,
Gy, (8j(0)) = Gg; (85 (0) = Gy, (85 (0) Vg 0 n(x, ), j€J,
G, (hi(x)) = G, (he(y)) = G}, (h(¥)) VR ()n(x, ¥), t € TH(y),

G, (hi(x)) = G, (he(y)) 2 G}, (h(¥)) VR (0)n(x, ), t €T (y).
From the feasibility of (y, A, &, u) in (G-VWD), it follows that

k k k
D MG (fi) = D MGy (i) Z D MGy (i) Vi(nCe,y) (51

i=1 i=1 i=1

D EiGy (/) = DGy (8/0)) 2 DGy (8,(0)) Ve nlx, y),  (52)

j=1 j=1 j=1

14 14 14
> G, () = D~ G, (e () Z D G, () Vi (90 (x, y).  (53)

=1 =1 =1
By (47) and (51),

m )4 k
DGy (8/ ) + D G, ((y) > D Gl (i) VAN, y).  (54)

j=1 =1 i=1

Adding both sides of inequalities (52)—(54), we get

m V4 k
D £iGy; (80)) + DG, (hi(x)) = [Z %Gl (iGN Vi)

j=1 t=1 i=1

+Zs, (8/(») Vg (Y)+ZMtGh, (he () Vi (y) [ n(x. )
t=1
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Using (50), we obtain the following inequality

k m
[Z 1G (i Vi) + D EiGy (8,(0)) Ve ()

i=1 j=1

k
+ > LG () Vfi(y)} n(x,y) <0

i=1
contradicting the feasibility of (y, A, &, u) in (G-VWD). O

Now, we prove G-weak duality theorem under invexity assumption imposed on the
G-Lagrange function Lg.

Theorem 28 (G-weak duality) Let x and (y, A, &, ) be any feasible solutions for (VP)
and (G-VWD,), respectively. Further, assume that the G-Lagrange function L is invex with
respect to n at'y € erW on DU erW Gg; (0) = 0 for j € J and Gy, (0) = O for
t € TY(y) UT~(y). Then

(Gh (L), Gy (i) £ [ G (L) + D &Gy, (8,(0))

Jj=1

4 m P
+ D G, ()5 G (e + D EiG; (8,(0) + D 1uGi, (i ()

=1 j=I =1

Proof Letx and (y, A, &, i) be any feasible solutions for (VP) and (G-VWD), respectively.
We proceed by contradiction. Suppose that

(G (fi ). Gy (e @) < [ G (i) + D 6Gy, (85(0)

j=1
p m p

+ D Gn (i) Gy (kO + D Ei Gy (80) + D G, (i (1)
=1 j=1 =1

In the similar manner as in the proof of Theorem 27, we obtain the inequality (47). By
assumption, G; (0) = O for j € J and Gy, (0) = Ofort € T+(y)UT~(y). Then, from the
feasibility of x in (VP) and (y, A, &, i) in (G-VWD) follows that

m 4
D &Gy, (8j(0) + D G, (hi(x)) £ 0. (55)

j=1 =1

By (47) and (55), we get

k m P
D HG g (fi0)) + D EiGy; (8,(0)) + D G, (i (x))

i=1 j=1 =1

k m 14
< D HiG g (i) + D EiGy; (87()) + D G, (he(3) - (56)

i=1 j=1 r=1
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By assumption, the G-Lagrange function L¢ is invex with respect to n at y € prxW on
D U prxW. Then, by Remark 4, it follows that

Lo (x, A6, u) —Lg(y, A& 1) 2 VL (., A& W)n(x,y).

Hence, from the definition of the G-Lagrange function, it follows forany i =1, ..., k,

m p
1Gy (fi ) + | D &Gy (8/(0)) + D G, (i (x))

j=1 =1

m )4
—1iG i (fi ) = | D &Gy, (85(0)) + D 11:Gn, (hi(¥))

j=1 =1

k m
> | D MG (i VD) + D Gy (2,(0)) Ve ()

i=1 j=1

p
+ > G, (hi(y)) vmm} n(x,y).

t=1

k
Adding both sides of the inequalities above and using >_ A; = 1, we get
i=1

k m )4
D MGy (fi )+ | D EiGy; (8(0)) + D 1iGi, (he(x))

i=1 j=1 =1

k m 14
(Do MG i)+ | DGy (8/() + D G, (ri(y))

i=1 j=1 =1

k m
> | D HG (i VD) + D Gy, (85()) Ve ()

i=1 j=1

p
+ > WGy, (hi(y)) vmm} nx,y). (57)

t=1

By (56) and (57), it follows that the following inequality

k m 14
D MG (iYL + DGy (8,(0)) Vei) + DGl (h(3) Vhi(y)

i=1 j=1 =1
nx,y) <0
holds. But this is a contradiction to the feasibility of (y, A, &, n) in (G-VWD). m]

Theorem 29 (G-strong duality) Let X be a (weak) Pareto optimal solution in (VP) and the
Kuhn—Tucker constraint qualification be satisfied at X. Then there exist k € Ri, £ e R,
€ RY such that (f, rE, ﬁ) is feasible for (G-VWD) and the objective functions of (VP)
and (G-VWD) are equal at these points. If also G-weak duality (Theorem 27) between (VP)
and (G-VWD) holds, then (Y, 1 E, ﬁ) is a (weak) maximum point in (G-VWD).
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Theorem 30 (G-converse duality) Let (¥, A, &, 1t) be a (weak) maximum in (G-VWD) and
Yy € D. Moreover, assume that the (strictly) G-Lagrange function is invex with respect n at
yon DU prxW. Then'y is (weak) Pareto optimal in (VP).

Proof Let (}, Az E, ﬁ) be a (weak) maximum in (G-VWD) such that y € D. Suppose, con-
trary to the result, that y is not a weak Pareto optimal point for (VP), that is, there exists
X € D such that

f®<fr0o).
From the definition G ¢,, i € 1, is a strictly increasing function on [, (X). Thus,
G (fi %) <Gy (fi ). (58)

By assumption, (y, A, E, ﬁ) is a weak maximum in (G-VWD). Hence, by the G-Karush—
Kuhn-Tucker necessary optimality condition (3),

Zs, (8/@®) £ DEGy (8,0)- (59)

j=1

Since X € D and y € D, then

Z 1, G, (s (%)) — Z %G, (h:(3)) = 0. (60)

=1
By (58)—(60), we get forany i =1, ..., k,

3

(G (AE)..... Gy (fu®) + Z Gy, (/X)) +ZMtGh, (hi(¥)) | e

j=1 t=1

< (G (i) ... G g (i) + Z (i) +Zu,6h, (h(®) | e.

=1
(61)
Since A; > 0, i € I, then (61) yields

k k m

DG (@) + Dk Z Gy, (8(®) +ZMthr (h: (%))

i=1 i=1 j=1 t=1

k
<> %Gy, (f,-@>>+ZXi Z s (8iM) +ZMrGh, (hi (7))

i=1 i=1 j=1 =1
From the feasibility of (i, A E, ) in (G-VWD), we have Z _1 A; = 1. Then, the inequality
above implies

k

D MGy (i) + Z (8/(™) +ZM;Gh, (h: (%))

i=1 j=1 t=1

3

m

k
<D NG (i) + Z G, (8i) +Zutch, ) |.  (62)

i=1 j=1 t=1
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By assumption, the G-Lagrange function L¢ is invex with respectto n aty € prxW on
D U prxW. Then, by Remark 4, it follows that

LG (f» Xv g? ﬁ) - LG (yz ﬁa gv ﬁ) Z VLG (Y» ﬁs gv ﬁ) 77(377 y) .

Hence, from the definition of the G-Lagrange function, it follows forany i =1, ..., k,

m p
MG (i @)+ | DEGy, (/@) + > G, (i (D) —(xin,- (fi &)

j=1 t=1

Z (/) +ZMtGh, @) || = | G, (i GV D)

t=1

Z o (g) Vg](y>+ZMtGh, (h:(3) VA (3) | n &, 9)

t=1

Adding both sides of the inequalities above and using Zf:] A =1, we get

k m )4 k
DG (fi @)+ | D &Gy (8/®) + D G, (h(®) | = D NG, (fi )

i=1 Jj=1 t=1 i=1

m V4 k
D E;Gy, (i) + DG, (h(F) | = {ZMG’; fi MV )

j=1 =1 i=1

Z o (&) ng()’)'i‘ZM;Gh, (he ) Vi (3) | n (X5 (63)
j=1 t=1

By (62) and (63), we obtain the following inequality

p

le b (i )V fi <y>+Zs Gy, (8/) Vg, + D Gy, () VA (3)

i=1 j=1 t=1
nx,y <0

which contradicts the dual constraint of problem (G-VWD). Thus, the conclusion of theorem
is proved. o

Theorem 31 (G-restricted converse duality) Let X and ( A E, ﬁ) be feasible solutions in
(VP) and (G-VWD), respectively, such that

(G (i), ....Gpx (i) = (Gf (S1D).-... Gr (kD))
m p
D EiGy (8 M) + D G, () | e.
Jj=1 =1

Moreover, assume that, for any fixed » € R¥, % > 95 € R™,E >0,/ € RP, the G-Lagrange
function is (invex) strictly invex at’y on DU prx W with respect to . Then X is (weak Pareto
optimal) Pareto optimal in (VP) and (Y, A€, ﬁ) is a (weak maximum) maximum in (G-VWD).

Proof Follows directly from the weak duality theorem (Theorem 28). O
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6 G-mixed vector duality

In this section, we introduce two new vector dual problems for the considered multiobjec-
tive programming problem (VP). We will call them G-mixed vector dual problems for the
multiobjective programming problem (VP).

Now, relative to the primal multiobjective programming problem (VP), we consider the
following vector dual problem:

m P
G () + D &Gy, (/) + D G, (hi(¥) ...,

j=1 =1

m 14
G (k) + D EiGy; (25)) + DG, (hi(»)) | — max

j=1 =1

k m
D MG (D Vi () + D &Gy, (,(0)) Ve ()

i=1 j=1

+ > Gy, (hi(y)) th(y)} n(x,y)20,Vx € D,

t=1

m P
D £iGy; (87 ) + D 1iG, (1 (1)) 2 0, (G-VMDI)
j=1 =1

yeX,
reRN A>0, ATe=1,
§€eR" 20,
€ RY,

where G, i € I, are differentiable real-valued strictly increasing functions defined on
Iy (X), Gg]., j € J, are differentiable real-valued strictly increasing functions defined on
Ig;(X), and Gp,, t € T, are differentiable real-valued strictly increasing functions defined
on I, (X). Since the set of all feasible solutions for problem (G-VMD1) is the same as the
set of all feasible solutions for problem (G-VMWDI1), we denote it by W.

Theorems 32-35 contain some results for the vector dual problem (G-VMDI1). Their
proofs are similar to the proofs of Theorems 27-30 and therefore are omitted.

Theorem 32 (G-weak mixed duality) Let x and (y, X, &, 1) be any feasible solutions for
(VP) and (G-VMDI), respectively. Further, assume that f is G y-invex with respect to n at
y € prxWion DUprx Wy, g is Gg-invex with respecttonaty € prx Wy on DU prx Wy, hy,
teTH(y),is Gy, -invex with respectton aty € prxyWion DU prxy Wy, and hy, t € T~ (y),
is Gp,-incave with respect to n at'y € prx Wi on DU prxW, G, (0) = 0 for j € J and
Gy, (0)=0fort € TT(y) UT~(y). Then
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(Gh (G, ... Gy (i) £ | Gp (L)) + D EiGy; (1)

j=1

P m P
+ D wiGh ()2 G () + D EiGy; (850)) + D G, (hi(3))

=1 j=1 =1
(64)

Theorem 33 (G-weak mixed duality) Let x and (y, A, &, u) be any feasible points for (VP)
and (G-VMD1), respectively. If the G-Lagrange function is invex with respect to n at 'y on
D U prx Wy, Gg]. ©) =0for j € Jand Gy, (0) =0 fort € TH(y) U T~ (y), then the
relation (64) is fulfilled.

Theorem 34 (G-strong mixed duality) Let X be a (weak) Pareto optimal in (VP) and the
Kuhn—Tucker constraint qualification be satisfied at X. Then there exist ) € Rﬁ_, £ e R™,
w € RP such that (Y A E, ﬁ) is feasible for (G-VMDI) and the objective functions of (VP)
and (G-VMD1) are equal at these points. If also G-weak duality (Theorem 32) between (VP)
and (G-VMDI) holds, then (x A E, ) is a (weak) maximum point for (G-VMDI ).

Theorem 35 (G-converse mixed duality) Let (y, A E, ﬁ) be a (weak) maximum for (G-
VMDI) such thaty € D. Moreover, we assume that the G-Lagrange function is invex with
respect n at’y on D U prx Wy. Then'y is (weak) Pareto optimal in (VP).

Theorem 36 (No-maximal G-converse mixed duality) Let (7, 1, €, it) be a feasible solu-
tion for (G-VMDI) such that’ y € D. Moreover, we assume that the G-Lagrange function
is (invex) strictly invex with respect n at’y on D U prxWi, G, (0) = 0 for j € J and
Gy, (0)=0fort e T+ () UT~(y). Theny is (weak) Pareto optimal in (VP).

Proof Let (i, A, €, ﬁ) be feasible in (G-VMD1) such thaty € D. Suppose, contrary to the
result, that y is not a weak Pareto optimal solution in (VP). Then there exists X € D such that

fE@<fO».

From the definition of G-invexity, every function G, i € I, is strictly increasing on its
domain. Therefore, for any i € I, the above inequality yields

G (i X)) <Gy (fi ).

Since A > 0, then the inequalities above imply

=

k
D %G (i) < D MG (i) (65)

i=1 i=1

By assumption, the G-Lagrange function L is invex with respect to n at y on D U prx Wj.
Thus,

H\/

Lg (¥, 4.8, %) —Lg (V.2 §.71) 2 VLg (. 4. &, ) n (X, 7). (66)
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Since (X, A, &, ) is feasible for (G-VMD]) then, using the definition of the G-Lagrange
function L¢, we get, forany i € 1,

m P
RGy (i) + D &Gy, (8/®) + D G, (D) = %G, (i)

j=1 t=1

p

> §iGy, (8/3) + DTG, G | 2 [G) NV B 67)
j=1 =1

+Zsj (8/) Vg (y)+ZM,Gh, (he() Vi, (3) | n(F. )

t=1

ko _
Adding both sides of the above inequalities and using >_ A; = 1, we obtain

~
=~

Gr (i)

m p
D kG (i) + D 8;Gy; (/) + DG, (he(D) — [ZM

— =1 =1 =

D G (V)
j=1 =1

i=1

m V4 k
+ D E;Gy (8iD) + DG, () | 2 [

+Z§, (8;M) Vg, O+chh, (h () V() | n(F. )

(68)
=1

By assumption, Gy, (0) =0for j € J and Gj,, (0) =0fort e T+ () U T~ (y). Moreover
Gy, jeJand Gy, 1 € T*() U T~ (y). Therefore, from X € D, it follows that

Z (&;®) + Z TG, (hi () £ 0.

(69)
=1

Hence, from the feasibility of ( Az E, ﬁ) in (G-VMD1), we obtain

p

E;Gy; (8/®) + DG, (h () £ Z

™

) +ZMth; (). (70)

t=1

1

J t=1

By (65), (68) and (70), it follows that the following inequality

14
ZA G (fFONH Vi (M) + ZE, (&) Ve; ) + D 1,G), (h(M) Vhi (3)
i=1 j=1 =1
nx,y <0

holds, which contradicts the feasibility of ( 1 E, ﬁ) in (G-VMWD1).
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Based on the vector dual problem (G-VMWD?2) in the format of Mond—Weir, in relation
to (VP), we construct the following multiobjective dual problem

m P
G (A + D &Gg, (/) + D G, (hi(¥)) ...,

j=1 =1

m 14
G (o)) + D Gy (8/(0)) + D G, (hi(y)) | — max

j=1 =1

k m

D MG NV () + D EiGy (2,(0)) Vej ()

i=1 ) j=1

+ > G, (hi(y)) th(y)} n(x,y) 20, Vx €D,

=1
; §jGy; (g; () =0,
" (G-VMD2)
> G, (hi(y) 2 0,

=1
yelX,

reRFA>0, 2 Te=1,
EeR" £20,
€ RL.

Analogously as for the vector G-mixed dual problem (G-VMD1), the same G-duality
theorems are true for the considered vector mixed dual problem (G-VMD2). Also proofs
for corresponding duality results for the above multiobjective dual problem run on the same
lines as the proofs of the Theorems 32-36. Therefore, they were also omitted in this work.

7 Conclusion

In this paper, we have introduced several vector dual problems for the considered differentia-
ble multiobjective programming problem with both inequality and equality constraints. The
so-called vector G-dual problem in the sense of Mond—Weir, the vector G-dual problem in the
sense of Wolfe and the vector G-mixed dual problem presented in this work are different from
vector dual problems known in the literature. Various duality theorems between the primal
multiobjective problem and the introduced vector G-dual problems have been proved under
the assumption that the functions constituting these vector optimization problems are vector
G-invex functions with respect to the same function n and with respect to, not necessarily,
the same function G or under the assumption that the so-called G-Lagrange function (also
introduced in this paper) is invex. This paper extends entirely earlier works, in which duality
results have been obtained for a multiobjective programming problem by applying convex-
ity, generalized convexity and even invexity assumptions imposed on functions involved in
a multiobjective programming problem (see, for example, [6,9,15,23,27]). Further, we have
considered two types of converse duality for the introduced vector G-dual problems. One
of them corresponds with the standard converse duality known in the literature. However,
the second one, called no-maximal G-converse duality, is a new type of duality results for
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multiobjective programming problems. As it is known from the literature, to prove the stan-
dard converse duality theorems (and also the standard G-converse duality theorems consid-
ered in this paper), it is assumed that the considered feasible solution (y, A E, ﬁ) is (weak)
maximal in these vector dual problems and y belongs to the set of all feasible solutions
in the primal multiobjective programming problem (in fact, it is sufficient to assume that
(y, rE, ﬁ) is a feasible solution satisfying the G-Karush-Kuhn-Tucker necessary optimal-
ity conditions). However, to prove the introduced no-maximal G-dual converse theorems, it
is sufficient to assume that (Y, A, €, ﬁ) is a feasible solution in the vector dual problem and
y € D.Moreover, some stronger assumptions should be imposed on the functions G, j € J
and Gy, t € TT(¥) U T~ () associated with inequality and equality constraints constitut-
ing the primal multiobjective programming problem (VP). Indeed, we have assumed that
these functions satisfy the following conditions G ;(0)=0 for j € J and Gy, (0) = O for
t € TT(3)UT ™ (). Furthermore, it turns out that if we modify slightly constraints of vector
G-dual problems in the sense of Mond—Weir and G-mixed dual problems, then we can estab-
lish these new converse duality theorems without assuming extra assumptions imposed on the
functions Gg;j € Jand Gy, t € T+(y) U T~ (y). Thus, it is not difficult to see that some
stronger hypotheses should be assumed to prove standard converse duality theorems known
in the literature than for proving the introduced no-maximal G-dual converse theorems. For
example, if we transform the vector G-mixed dual problem (G-VMD1) to the following form

m P
Gp (hO)+ D &Gy (850) + D G, (), ...,

j=1 t=1

m P
G (fu) + D &Gy, (8/() + D G, (hi(y)) | - max

j=1 t=1

k m
D MGy (D Vi () + D &Gy, (8,(0)) Ve, ()

i=1 j=1

P
+ > WGy, (hi(y)) vmm} n(x.y) = 0,V¥x € D,
=1

m P
D £iGy; (85 ) + D 1iGi, (e (1))

j=1 t=1

m p
> > &Gy, (8 () + D mGn, (hi(x)), Vx € D,(G-VMD3)
j=1 =1
yeX,
re RN A>0, 2 Te=1,
§E€R" §20,

neR1,
then the no-maximal G-converse duality theorem for such a vector G-dual problem can be
proved without assuming that G¢; (0) = Ofor j € J and Gp, (0) = Ofors € TTHUT ().
As follows from this example, some weaker conditions imposed on the functions constituting

the G-mixed dual problem with modified constraints are assumed to prove the no—maximal
G-converse duality theorem than for the standard converse dual theorem. The same is valid
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for the other introduced vector G-dual problems in the format of Mond—Weir and vector
G-mixed dual problems. Indeed, if the second constraints of these vector dual problems are
modified in the same way (as it has been shown above for the vector G-mixed dual prob-
lem (G-VMD1)), then G-no-maximal converse duality theorems can be established without
assuming some extra condition imposed on the functions G, j € J and G, t € T (see also
proofs of weak and converse duality theorems for the vector G-dual problem in the format
of Mond-Weir (G-VMWD?2)).
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