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ABSTRACT
In this paper, we introduce the definition (F,G)-convexity and give a nontrivial example existing such type of func-
tions. Further, a generalization of convexity, namely (F,G r)-convexity, is introduced in the case of non-linear multi-
objective programming problems where the functions constituting vector optimization problems are differentiable.
Further, second-order Wolfe type primal-dual pair has been formulated and proved weak, strong and converse duality
theorems under (F, G y)-convexity assumptions.
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I. INTRODUCTION

An Optimization problem is the problem of finding the best solution from all feasible solutions. Generally, all
problems to be optimized should be able to be formulated as a system with its status controlled by one or more input
variables and its performance specified by a well defined Objective Function.The goal of optimization is to find the
best value for each variable in order to achieve satisfactory performance.Optimization is an active and fast growing
research area and has a great impact on the real world.

One practical advantage of second order duality is that it provides tighter bounds for the value of the objective
function of the primal problem when approximations are used because there are more parameters involved. Duality is
one of the most important topic in operation research as it helps us in generating useful insights about the optimization
problem. Mangasarian [11] is introduced the concept of second-order duality for nonlinear programming . Two dis-
tinct pairs of second-order symmetric dual problems under generalized bonvexity/ boncavity assumptions studied in
Gulati et al. [7]. Furthermore, Gulati and Gupta [8] have been introduced the concept of 1;-bonvexity/ 1,-boncavity
and derived duality results for a Wolfe type model.

The concept of G-invex function has been introduced by Antczak [1] and further derived some optimality
conditions for constrained optimization problem. Extended the above notion by defining a vector valued G- invex
function, Antzcak [2] proved necessary and sufficient optimality conditions for a multiobjective nonlinear program-
ming problem. In last several years, various optimality and duality results have been obtained for multiobjective
fractional programming problems. In Chen [3], multiobjective fractional problem and its duality theorems have been
considered under higher-order (F, o, p,d)- convexity. Later on, Suneja et al. [13] discussed higher-order Mond-Weir
and Schaible type nondifferentiable dual programs and their duality theorems under higher-order (F,p,o) -type I-
assumptions. Recently, several researchers like (see[5, 6, 14]) have also worked in the same direction.

In this article, we have introduce the definition of (F,G f)—convex function. Further, we construct a nontrivial
numerical example which is (F,G)-convex but it is neither second-order F-convex nor F-convex. Also, we have
consider Wolfe type multiobjective second-order symmetric dual program and establish the duality relations under
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(F,G)- convexity assumptions.

II. NOTATIONS AND PRELIMINARIES
Consider the following vector minimization problem: ,
Mp) Minimize () = { 0,09,
Subject to X0 ={xe X CR": g;(x) <0, j=1,2,....,m}
where f = {f1,f>,..., fi} : X — R¥and g = {g1,82,...,&m} : X — R™ are differentiable functions defined on X.

Definition 2.1 A point x € X0 is said to be an efficient solution of (MP) if there exists no other x € X° such that
Sfr(x) < fr(%), for some r = 1,2, ...,k and fi(x) < f;(x), forall i = 1,2,...,k.

Definition 2.2. A functional F : X x X x R" — R is said to be sublinear with respect to the third variable if for
all (x,u) € X x X,

(i) Frulai+az) < Fyular)+Feylaz), forall ai, ay € R",
(if) Feu(oa) = aFy,(a), forall o€ Ry and a € R".

Many generalizations of the definition of a convex function have been introduced in optimization theory in order
to weak the assumption of convexity for establishing optimality and duality results for new classes of nonconvex opti-
mization problems, including vector optimization problems. One of such a generalization of convexity in the vectorial
case is the G-invexity notion introduced by Antczak for differentiable scalar and vector optimization problems (see
[1, 2] respectively). We now generalize and extend it to the nondifferentiable vectorial case namely, motivated by
Jeyakumar and Mond [12] and Antczak [2], we introduce the concept of (F,Gy)-convex.

Definition 2.3. Let f: X — R be a vector-valued differentiable function. If there exist a sublinear functional F
and differentiable function Gy = (Gy,,Gy,,...,Gy,) : R — R such that every component Gy, : I,(X) — R is strictly
increasing on the range of I, such that Vx € X and p € R”,

Gy, (fi(x)) = G, (fi(w)) = Feal G, (i) VicSi(u) +{ G (fi () Vi i) (Vifi())" + G (fi() Ve fi(u) } ]

— %pr[G;ﬁi(ﬁ(u))vxﬁ(u)(vxﬁ(u))T + G (fi(u)Vaufi(u)]p, foralli=1,2,....k,

then f is called (F,Gy)-convex at u € X.
If the above inequality sign changes to <, then f is called (F,G¢)-concave at u € X with respect to 7.
If the function fj,i = 1,2, ...,k satisfies above inequality, then we will say that f; is (F,G,)-convex at u € X.
If the above inequalities sign changes to <, then f is called (F, Gy)-concave at u € X.
Remark 2.1 If F, ,(a) = n” (x,u)a, then Definition 2.3 becomes G ;-bonvex given by [9].
Now, we give a nontrivial example which is (F, Gy)-convex function but not F-convex function.
Example 2.1. Let f : [—1,1] — R? be defined as
f) = {fi(x), f2(x)},
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Figure 1:
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Figure 2:

where fi(x) =23, fo(x) =x* and G; = {Gy,,Gp, } : R — R? be defined as:
Gy ()= +1, Gp(t) =1*.

Let F : X x X x R? — R be given as:
Frala) = lal (@ — ).

For showing that f is (F,Gs)-convex at u = 0, for this we have to claim that
7; = Gy, (fi(x)) = G (fi(w) = Bl Gl (fiw)) Vi i) +{ G (fi() Vi fi () (Ve fi ()T +

G (fi) Ve fi(u) b pi) + %P:-T (G, (fiu)) Vi i) (Vi fi ()" + G (fi (1)) Ve fi(w)lpi 2 0, fori =1,2.

Putting the values of f1, f>, Gy, and Gy, in the above expressions, we have

1
o= (C41) = (U +1) = Fo 61 + {18u* + 61} p1] + zp%{18u4+6u5},
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Figure 3:

and
1
m=x"%—u%— —F ,(16u" 4+ {12 x 1617 +48u'*} py) + 5p§{12 x 16u'7 4-48u'},

Atu =0 € [—1,1], the above expressions reduces:

m =x%and m = x'% forall x € [~ 1,1]

and hence ; > 0 and m, >0, (from figures (1) and (2)), for allx € [—1,1].

Therefore, f is (F,Gy)-convex at u = 0.
Now, suppose

3 = fi(x) = fi(u) = Feu[Vafi(u) + Vi fi (u) p1] + %PlT [Varf1(w)]p1-

or
73 = — w0’ — Fou[30% +6up)] + 3upi
which at u = 0 yields
m=x°, for allx € [—1,1].
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Obviously,

m #0, (from figure (3)) .

Therefore, f; is not second-order F-convex at u = 0 with respect to p. Hence, f = (f1, f2) is not second-order F-
convex at u = 0 with respect to p.
Finally, consider

§ = f1(x) = fi(u) = Feu(Vefi ()

or
E=x"—u’— Fx,u(3u2)
which at u = 0 and using sublinearity of functional F, we get
E=x.
At the point x = 5 € [—1, 1], obtain
-1
&= >7 70.

Therefore, f is not F-convex at u = 0. Hence, f = (f1, f») is not F-convex at u = 0.

1. WOLFE TYPE SYMMETRIC DUAL PROGRAM

Consider the following pair of Wolfe type dual program:
Primal problem (WP):

T
Minimize R(x,y. 1. p) = <R1<x7y, AP Ra(3, 22, )y Re(,, zk,m)

Subject to

-

Ai [foi (file ) Vofi(6,3) +{GE (fi(e, )V fi e, y) (Vo fi e y) T + Gl (£i(x,3)) Vi fi(x,3) | <0, (D
1

2>0, ATe=1. 2)
Dual problem (WD):

T
Maximize S(u,v,A,q) = (Sl (v, 1,q),82(u, v, A2, q), ..., Sk (1, v, lk,q))

Subject to

N

A [G},. (i) VofiCt0) + (G () Vofiu ) (Vi) + Gl (i) Vi) Y| =0, (3)

i=1

A>0, AMTep=1, 4)
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where foralli=1,2,...,k,

k
R, p) = G (Fi(x.y)) yTza,( (i) yf,-<x,y>+[G’,ﬁ.<f,~<x,y>>vyﬁ<x,y><vyfi<x,y>>TG};.(ﬁ(x,y»vyyﬁ(x,y)]p)

i=1

k
=3 2T (GHAECIT A (T3 + G ()T i) )

i=1

k
S0 2.) = Gy )~ Y2 ( (i) xfi<u,v>+[G}Q(ﬁ(u,v>>vxﬁ<u,v><vxﬁ<u,v>>T+G’f,.<ﬁ<u,v>>vxxﬁ<u,v>]q)

_721 <Gf fiu,v)) xf;(u,v)(Vxﬁ(u,v))T+Gh(ﬁ(u,v))Vxxf,-(u,v))q,

(i) f;and Gy, are differentiable functions inx and y, ¢, = (1,1,...,1)7 € RK,
(ii) p; and g, are vectors in R™ and R", respectively, A € R¥.

The following example shows the feasibility of the (WP) and (WD) problem discussed above:

Example 3.1 Let k = 2. Let f; : X XY — R be defined as

filey) =2 foley) =y
Suppose G (t) =t, i=1,2.

(EWP) Minimize
R(x,y) = (¥ = yAa[3y* + 6yp] — 3dayp?, ¥ — yAa[3y* + 6yp] — 3Aayp?)
Subject to

A2(3y* +6yp) <0,

Mda > 0,4+ = 1.
(EWD) Maximize

S(u,v) = (u® — udi [3u? + 6uq) — 311 ¢%u, v* — uli [3u® + 6uq) — 3M14%u)

Subject to
A [3u2 +6ug] >0,
Ay > 0,4+ = 1.
One can easily verify that x =3,y =0,4; = %,12 = %, p = 2 is a feasible solution of primal problem and u = 0,v =

1 1
A = 5,).2 = E,q =1 is a feasible solution of dual problem. This shows that such primal-dual pair (EWP) and

(EWD) exist.
Next, we prove duality theorems for the pair (WP) and (WD).

Theorem 3.1 (Weak duality theorem). Let (x,y,A, p) and (u,v,A,q) be feasible solutions of primal and dual problem,
respectivelv. Let for all i = 1,2,...,k,
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(i) fi(.,v) be (F,Gf)-convex at u ,
(ii) fi(x,.) be (H,Gy,)- concave at y,
where the sublinear functionals ' : R" x R" x R" — R and H : R" x R™ x R™ — R satisfy the following conditions:
(iii) Feu(a)+a’u>0,VaeR",
(iv) Hyy(b)+bTy>0,VbeR".
Then, the following cannot hold:
Ri(x,y,A,p) <Si(u,v,A,q), foralli=1,2,....k (5)
and
R, (x,y,A,p) < S,(u,v,A,q), for some r=1,2,... k. (6)
Proof. Suppose on the contrary that (5) and (6) hold. Then, using A > 0, we obtain

k k
Y A [Gf, fie) " Y A (G;c,. o)V /i) + G () Vs fi3) (Vo fi 6 )T + G (i)

i=1 i=1

1 k
Vosiesle) = 5 34 (PTIGL U W) W)+ G () Vsl )|

i=1

Ead

k
<YA [Gﬁm(u,v» 'Y A (G’f,.(ﬁ(uN))Vxﬁ(u,V)+G’f,.(fi(mV))Vxﬁ(u7V)(Vxﬁ(u7V))T+G’f,-(fi('47V))

=

—

1 k
Vofi(,v) )zzz( (Gl (fiav)) xﬁ<u,v><vxﬁ<u,v»T+Gfﬁ<ﬁ<u,v>>vxxﬁ<u,v>}q>}. ™

i=1

Since f(.,v) is (F,Gy,)-convex at u, we get
Gy, (fi(x,v) = Gy, (fi(u,v)) = Fea Gl (filw,v)) Vi filu,v) +{ G (fiu,v)) Vi i, v) (Vi fiw, )T + G (fi(u,v))

Vi fi(u,v) g = %qT (G, (filu,v)) Vi i, v) (Vi fi(,9))T + G (fi(1,v)) Ve fi,v)] g

Since A > 0 and using sublinearity of F' at the third position, the above inequality yields

-

Il
_

k
)Li [Gf, (fi(x7v)) - Gfl (fl(uvv))] > Ec,u{ ;A‘l [G}, (fi(u’ V))foi(u?‘}) + {G?, (fi(u’v))vxfi(u?v) (foi(”’v))T

k
G (fi(,)) Vil ) ] } -2 Y- (G ) Vi) (V) + Gl i) Vs )l

Further, using hypothesis (iii) and dual constraint (3), we get

k
MGy (fix,v)) = G (fi(w,v))] = —u” ;A,- (G, (filwv) Vi filu,v) + {G (i, v) Vi fiu,v) (Vi i, )

ngls

1

k
+ Gy Ve )] — 5 YT IG () Vafi ) (Vafia))T + G ) Vsl ®)
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Similarly, using hypotheses (i), (iv) and dual constraint (1), we get

-

Il
—

k
Ai[ =G (f(xv) + Gy (filxy)] = ; i[G (fix, ) Vs fi(x,y) +{GF (filw, 7))V filwe, y) (Y file )T

k
+ G (fi(x, ) Vo i, y) bp] + % ; Aip" G (fi(x ) Vo fi(ey) (Vo fie, )T + G (fi(xy) Vo fixy)]p. - (9)

Finally, adding inequalities (8), (9) and AT¢; = 1, we get

k k
Y A [Gf, )= LA (G;-,. (e d))Vafi(eny) G (i) fi ) (Vi) + Gl (fi.y))

i=1

k
Vuie)lp) = 5 1 (P IGHA G (Vo) + G0 i)l ) |

i=1

k k
> Y4 ) =1 (G 00 9i00) + G ) Vi) Va0 G )

i=1

Vaslue) - lf (7163 ) Vi) i)+ ) Vsl )|

This contradicts (7). Hence, the result.
Theorem 3.2 (Strong duality). Let (%, 7,1, 5) be an efficient solution of (WP); fix A = A in (WD) such that
(i) forall i=1,2,....k, [G}(fi(%7))Vy/fi(%3)(Vyfi(%,9)" + G (fi(,5))Vyy fi(%,7)] is nonsingular,
k
i) TRV, (16 5V T ) + G5V fi55)17 )
 span { 1 A5V (59), G <fk(x,y->>vyfk<x7y->} \{o},

(iii) the vectors {G}I (A EINV AR D), Gy (2(%5)Vy 2(5,5), ... G, (fk(x,y‘))Vyfk(x,y‘)} are linearly indepen-
dent,

k
Z ({G” FiE®I)Vfi(Z9) (Vo fi(x,9) + G (ﬁ(i7}7))vyyﬁ(f»y_)}ﬁ>ﬁ =0=p=0.

Then, g = 0 such that (%, , A, g = 0) is feasible solution for (WD) and the value of objective functions are equal. Also,
if the assumptions of weak duality theorem hold, then (%, 7, 4,g = 0) is an efficient solution for (WD).

Proof. Since (7, VA, p) is an efficient solution of (WP), using Fritz -John necessary conditions [4], then there ex-
ist o« € R*, B € R™ and 1) € R such that

k

(G, (FETNVEN + Y A G )V Vafi(55) + G, <ﬁ<x,y->>vxyﬁ<x,y->] (ﬁ - (afem-)

1 i=1

-

1

k
+ LA |GG H TS + Gl 507 (B - ()54 1)) =0, (10
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k

;(ai—<afek>ii) [G}im(x,y-))vyﬁ(x,y-)}+f2[{6},(ﬁ< IV &NV i(55)

k
Lq, <ﬁ<f,y->>vyyﬁ<x,y->} (B - <aTek><y+p>) FY A [vy{G’f',. NV i) (Vo fi(e.5)

G (R Tsiw )P (B - (o a5+ 5 )| <o an

T
Gy ,1655) (B - (o x5) ) 4 meu-+ { (B (@ e+ 41) ) (G (9T (25T 55

T
LG (Fi(5.5) Vi (f,y‘))m) o (ﬁ (aTe) 5+ ;m) G () Vo e (5 ) (T i)

16, <fk<x,y->>vyyfk<x,y->>m) } 0, (13)

k
BT L R(G (FE DV fi5.5) + {(GHAEINVAEIN A ED) + CAEDTnfiE5NPI =0 (14)
n"[ATe—1]=0, (15)
(@,B) >0, (a,B,7)#0. (16)

Equation (13) can be written as
T
G, (Fi(5.5)Vs f(5.5) (ﬁ - (a%)y—) n (ﬁ _ (aTe) 5+ ;m) ((G;g. )i (55 (Vo fi(5.5)T

LG5 yyﬁ(xy))> N=0,i=1.2 .k an

By hypothesis (i) and A; > 0, fori = 1,2,...,k, (12) gives

B=(a"e)(p+¥), i=1.2,....k (18)
If o = 0, then (18) implies that 3 = 0. Further, equation (17) gives 1 = 0. Consequently, (a, 3,1) = 0, which contra-
dicts (16). Hence, & # 0, or ol ey, > 0.

Using (18) and a”e; > 0in (11), we get

k

Y7 [( {G;f (H(E5) m(x,y-)(vyﬁ(x,y-)f+G}-,.<ﬁ<x,y->>vyyﬁ<x,y->>ﬁ}ﬁ)}
k

-2 Z[Gk(ﬁ(f,y'))vyﬁ(fyy‘)](ai—(aTek)ii). (19)

ol e 5
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It follows from hypothesis (ii) that

~M’*

Hence, by hypothesis (iv), we obtain

Therefore, the inequality (18) implies

Now, using (21) in (19), we obtain

i=1

From hypothesis (iii), it yields

[( { G (fi(5.5) Vi

ISSN 2348 - 8034
Impact Factor- 5.070

5 (Vo fi(£.9) + G (i (.5) Var (&, ms} )} 0. 20)
p=0 (21)
B = (o’ er)y. (22)

k
¥ (- (el ) G} (h(m5)¥,i(x.9)] =

o= (ale)d, i=1,2,...k (23)

Using ol e, > 0, (21)-(23) in (10), we get

k
e {G.’n <ﬁ<i,y‘)>vxﬁ(x,y-)]} ~o.

Further, using (14), ale, >0, (21) and (22), we have

k
Y [G};(ﬁ(@ﬁ)ﬁﬁ@,y)]} 0. o4)
i=1

Hence, (%, 7, Z, g = 0) satisfies the constraints (3) and (4) of (WD) and clearly a feasible solution for the dual problem

(WD). Hence, the result.

Theorem 3.3 (Converse duality). Let (i, 7, Z,q) be an efficient solution of (WD); fix A = A in (WP) such that

(i) forall i=1,2,...k, [G}(fi(@v))V.fi(a,

k

V) (Vofi (@, 7)) + G (fi(@, 7))V fi(i, )] is nonsingular,

(i) mvx({Ggé,.(ﬁm,v>>vxﬁ<a,v><vxﬁ<a,v>>T+G’f,.<ﬁ<a,v>>vxxﬁ<a,v>}q)q—

i=1

¢ span {G}] (fl (ﬁv‘j))vxfl ("?7‘7)’ ] G}k(fk(ﬁv‘j))vxfk(ﬁv‘j)} \ {0}7

(iii) the vectors {G}1 (f1(@,9)Vafi (i, 9), Gy, (f2(,9) Vi fa (i@, V), ..., Gy (fi(#@, 7)) Ve fic (@, 9) } are linearly indepen-
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Then, = 0 such that (i, 7,1, p = 0) is feasible solution of (WP) and R(, 7, A,p) = S(ia,v, A, p). Also, if the hypothe-
ses of Theorem 3.1 hold, then (i, 7, A, 5 = 0) is an efficient solution for (WP).

Proof. It follows on the lines of Theorem 3.2.
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