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1 Introduction and Preliminaries

Nonsmooth phenomena in mathematics and optimization problem occurs naturally and frequently. The
Clarke subdifferential method has been proved to be a powerful tool in many nonsmooth optimization
problems([2], [3]). The field of multiobjective programming, has grown remarkably in different directional
in the setting of optimality conditions and duality theory since 1980s.

Duality results of e.g. Wolfe [12] and Schechter [10] were shown to be differentiable and nondiffer-
entiable cases of the duality formulation. Some duality results of Mond and Weir [9] with generalized
convex were introduced as special cases of the previous dual formulations. In the nondifferentiable case,
Kim and Bae [5] formulated the dual problem and established duality theorems for nondifferentiable
multiobjective programs involving the support functions of a compact convex sets and linear functions.

Weir and Mond {11] have given dual problems for the convex multiobjective programming problem
and established duality without a constraint qualification. And Egudo et al. [4] have formulated dual
problems for differentiable multiobjective programming problems where a constraint qualification is not
assumed.

Recently, Kim and Schaible [7] introduced nonsmooth multiobjective programming problems involving
locally Lipschitz functions. They obtained sufficient optimality conditions and established duality rela-
tion. Based on this results, Kim and Lee [6] gave two types of optimality conditions by using generalized
convexity and certain regularity conditions and proved duality theorems.

Very recently, Nobakhtian [8] present necessary and sufficient conditions and derived duality theorems
for a class of nonsmooth multiobjective programming problems without constraint qualification. OGur
aim of this paper has two viewpoints. One is to formulate mathematical models such as primal and dual
problems. Another is to establish duality theorems.

" In this paper, we formulate the nonsmooth multiobjective programming involving locally Lipschitz
functions and support functions. In section 2, we formulate Wolfe type and Mond-Weir type dual problem
and establish weak and strong duality theorems under suitable generalized convexity conditions. Finally,
we give special cases of our duality results.

We consider the following multiobjective nonsmooth programming problem,

(MP) Minimize f(z) + s(z|D)
subject to g(z) £0,
rzeC,

where C is a convex set and D;, i = 1, -+, p is a compact convex sets of R". f;, g;, i=1,---,p, j =
1,--- ,m are real valued locally Lipschitz functions defined on C. The index sets are P = {1,2,---,p}, M =
{1,2,---,m}. We denote the feasible set {z € C|g;(z) <0, j =1,---,m} by F. Let I(z*) = {j €
M|g;(z*) = 0} denote the index set of active constraints at z*.
The minimal index set of active constraints for F is denoted by

I= ={je M|z € F — g;{z) =0}.
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We also denote
I<(z*) = I(z*) - IF = {j € I(z*)|z; € F such that g;(z) < 0}.
For a fixed r € P and z* € IR™, we denote
. M” =M\ {r},
F'(z*) = {z|fi(z) + s(z|Ds) £ filz™) + s(e*| D), i € M7},
M"(z*) = {i € M"|f(z) + s(z|D;) = fi(z*) + s(z*|D;), Yz € F"(z*)}.

We denote C* = {u € R*|u”z 2 0,Vz € C} for the polar set of an arbitrary set C € R".

For a nonempty subset C of IR", we denote by co(C), cone(C), and C* the convex hull of C, the cone
generated by C, and the dual cone of C, respectively.

Further, N¢(z*) denotes the normal cone to C at z* defined by

Ne(z*)={deR"|<d,z—z*><0,VzeC},

clearly, (C — z*)* = —N¢(z*).

Definition 1.1 A feasible solution z* for (MP) is efficient for (MP) if and only if there is no other
feasible x for (MP) such that

fio(x) + s(x|Dyy) < fio(z) + s(z*|D;,) for some ig € P,

fz(.’L')"f- S(.’EID;) < fi(.’B*) + S(.’L‘*ID,) VieP.

Definition 1.2 Let D be a compact convez set in R"™. The support function s(z|D) is defined by
s(z|D) := maz{zTy : y € D}
The support function s(z|D), being convez and everywhere finite, has a subdifferential, that is, there

exists z such that ’

s(y|D) > s(z|D) + 2T (y — z) for all y € D.
Equivalently,
, 2Tz = s(z|D).
The subdifferential of s(z|D) is given by

‘ ‘ 9s(z|D) :={z € D : 27z = s(z|D)}.

Definition 1.3 /2, 3] Let X be an open subset of R™. The generalized Clarke directional derivative of a
locally Lipschitz function f at z in the direction d is defined by

fu+td) ~ fy)
S A
The Clarke generalized subgradient of a locally Lipschitz function f at z is defined by
O f(z) :={§ e R"|f(z;d) > <&, d >, Vde R"™}.
Lemma 1.1 Let f be a locally Lipschitz function and x € domf.. Then for all d € R",
fé(z;d) = maz{< §,d > |€ € 0. f(z)}
and O.f(x) is a nonempty, convex and compact set.

Definition 1.4 Let f : R™ — IR be a locally Lipschitz function. Then
(i) it is said to be generalized convex at x if for any y

fy) —f(@) 2< &y -z >, V€ d.f(z),
(it) it is said to be generalized quasiconvez at z if for any y such that f(y) < f(z),
<§y—z><0, V€D flx),
(idi) it is said to be generalized strictly quasiconver at T if for any y such that f(y) < f(z),
<&y—z><0, V€€ f(z)

fc (xa d) = limsupy—»z,t-—;()-{-
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2 Duality Theorems

We introduce Wolfe type and Mond-Weir type dual programming problems and establish weak and
strong duality theorems.

(WD) Maximize f(u)+uTz + (uTg(u))e

subject to 0 € Z/\i(acf,-(u) +2;) + Z 1i0c95(u) + Neo(u), (1)
i€P jEM
gj(u) =0, je I, @)
A>0i=1,,p 3 N=1, 3)
i€P
pj20,j=1,---,m (4)

Here Fwp denotes the set of feasible solutions to (WD) and g;=(-) for g;(-), j € I~.

Theorem 2.1 (Weak Duality) Suppose that z € F and (u, z, )\, p) € Fwp. If fi(-), i € P, g,(), jE€
M, are generalized convez functions at u. Then the following cannot hold:

fio(@) + 8(z|Di) < fio(w) + T 2zis + iujgj(u), for some ig € P, (5)
=1
fi(z) + s(z|D;) £ fi(u) +uTz + znjgj(u), VieP. (6)
j=1

Proof. Let x be feasible solution for (MP) and let (u, 2, A, u) be feasible solution for (WD). Suppose
contrary to the result that (5) and (6) hold. Then

SA(fi@) + s(@lD)) < 3o M(fiw) +uTz) + Y migiw) D A ()
ieP i€P i=1 icP
Since z72; £ s(z|D;), i € P and ¥ ;cp A = 1, (7) yields
Son(ful@) +37z) < Y Nlfilw) +uTzm) + ) nyg;(w)- ©)
i€P i€P j=1

By feasibility of (u, z, A, u), there exist & +2; € O.fi(u)+ 2, i € P, n; e-acgj(u), j € M and d € —N¢(u)
such that

z Ai(&+ )+ Z pin; = d.

i€eP JEM



139

Then
> Al(file) +27z) - (fiw) + uTz) = pigs(w)]
i€P , i=1
=D i@ +2Tz) = D N(fi(w) + uTz) - Z 1395 (w)
i€P ieP j=1
2 (z-u)f Z A&+ 2) — Z 1395 (u)
i€P Jj=1
=—@-w ) - Zu;gg(u (z—u)'d
. jEM
2 Z i (gi (u) 9i (.’l) ZNJQJ (u)
JEM
== ugi(z)
jEM
=" pigi(=)
JjEM
20,
which is a contradiction to (8). | ‘ : a

Theorem 2.2 (Strong Duality) Ifz* is an efficient solution for (MP) and weak duality theorem( Theorem
2.1) holds between (MP) and (WD). g;(-), j € P, are generalized strictly quasiconver at x* and (z*)Tz; =

s(z”|D;), i € P, then there ezist \; > 0; 27 € D;, 1 € P and p; 20, j € M such that (z*, 2%, \*, u*) is
an efficient solution for (WD) and the objectwe values of (MP) and (WD) are equal.

Proof. Since z* is efficient for (MP), then by Theorem 3.7 of [8], there exist A} > 0, zf € D;, i €
P, p7 >0, j € I<(z*) and d € —Nc(z*). By taking uj = 0 for j ¢ I<(z*), then (z*, 2%, A*, u*) is feasible
for (WD). Suppose that (z*, z*, A\*, u*) is not efficient for (WD), then there exists (u, z, A, 1) feasible for
(WD) such that . ‘

fio(u) + ul2;0 + ijgj( ) > fio(z™) + =)z + Z ©;95(z*), for some ip € P, 9)
"

fiw) + e+ pigi(u) 2 fim*) + (2) T2 + Z 1gi(z*), VieP. (10)
j=1 ) j=1 ’

Since (z*)T 2} = s(z*|D;), i € P and Z;’;l #;9i(z*) =0, (9) and (10) implies

fio(u) +uT 2 + Z i95(u) > fio () + s(z*| Dy, ), for some iy € P,
i=1

f()+uzz+2u,gj ) 2 fi(z*) + s(z*|Dy), Vi€P.
7j=1

This would contradict weak duality. The objective values of (MP) and (WD) are clearly equal at their
respective efficient points. O
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(MD) Maximize f(u)+u”z

subject to 0 € Z Xi(Befi(u) + 2;) + Z 130.9;(u) + Nc(u), (11)
ieP JEM
1igi(u) 20, j € M, gj(u)=0, j €I, (12)
A>0i=1,p,» A=l (13)
icP v
pjgo,j=1,'~-,m. (14)

Here, F)rp denotes the set of feasible solution to (MD).

Theorem 2.3 (Weak Duality) Let z € F and (u,2,A,p) € Fyp. If fi(*), i € P, are generalized
strictly convez functions and g;(-), j € M, are generalized quasiconvez at u, then the following cannot
hold:

fio (@) + 8(2| Do) < fio (u) + uT 2i4, for some ig € P, (15)
fi(@) + s(z|D;) £ fi(uw) +uTz, VieP. (16)

Proof. Let z be feasible solution for (MP) and (u, z, A, i) be feasible solution for (MD). Suppose
contrary to the result that (15) and (16) hold. Then

fio (@) + 8(z|Diy) < fio(w) + uT zi4, for some o € P, (17
and
| Fi@) + s(z|Di) < fi(w) +uTz, Vie P. (18)
Since 27 2; < s(z|D;), i € P, (17) and (18) yields
fio(@) + 272 < fio.(u) + uT2;,, for some ip € P, (19)
and
fil@)+ 272 < fi(uw) +uTz, VieP. (20)

We suppose that ¢ € F, we have
9i(z) < g;(u).
By assumption of f(), i € P and g;(-), j € M, we have

(A& +2z),2—u) <0, ¥ &+ 2 € 0fi(w) + =, (21)
i€P
(D sy —u) £ 0, ¥n; € Beg;(u). (22)
JjEM
By (21) and (22), we have
QoM +z)+ D wmiz —u) <0, (23)
i€EP JEM

for all & + z € 8.fi(u) + z and 7; € 8.9;(u). From the constraints of (MD), it follows that for some
d € —Nc¢(u), & + 2 € O:fi(u) + zi, n; € Ocgj(u),

(Z A&+ ) + Z wini, T —u) 2 (z —u)Td > 0.
i€EP jEM

This is a contradiction to (23). Hence (15) and (16) cannot hold. m|
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Remark 2.1 If we replace the generalized strictly convexity by the generalized strictly quasiconverity,
then above weak duality holds under the regularity condition of f;, i € P.

Theorem 2.4 (Strong Duality) If z* is efficient for (MP) and weak duality theorem( Theorem 2.3)
holds between (MP) and (MD), g;(-), j € M, are generalized strictly quasiconvez at z* and (z*)Tz; =
s(z*|D;), i € P, then there exist \* >0, 2z} € D;, i € P and p; 20, j € M such that (z*, 2*, \*, p* ) is
efficient for (MD) and the ob]ectwe values of (MP) and (MD) are equal.

Proof. Since z* is efficient for (MP), then by Theorem 3.7 of [8], there exist A} > 0, z; € D;, i €
Pou;>0,jel<(z )andde ~Nc(z*). By taking u} —Oforj¢I<(zc ), then (z*, 2* )\*,p ) is feasible
for (MD). Suppose that (z*, z*, A*, u*) is not; efficient for (MD), then there ex1sts (u z, A\, p) feasible for
(MD) such that . .

fio(u) +uTzi, > fig(z7) + (2%)T 25, = fio(z*) + s(z*|Dy,), for some i € P,
filw) +uTz 2 fi(z*) + ()T 2} = fi(@*) + s(z*|Dy), Vi€ P.

However, since z* is efficient for (MP), this would contradict weak duality. The objective values of (MP)
and (MD) are equal at their respective efficient points. o

3 Special Cases

We give some special cases of our duality results.

(i) If D; = {0}, ¢ = 1,---,k, then our dual programs (MP), (WD) and (MD) reduced to the:
problems considered in Egudo et al. [4].

(i)If D; = {0},i=1,---,k, then (MP), (WD) and (MD) reduce to corresponding (MP), (DM) and
(D2M) in Nobakhtian [8]. '
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