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Abstract

In this paper, we present an existence result for weak efficient solution for vector
optimization problem. The result is stated for invex strongly compactly Lipschitz
functions.
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1 Introduction

In the last year many efforts has been done to study the vectorial optimiza-
tion problem (for short: (V P)). The works devoted to this problems include
questions such as existence of solutions, necessary and sufficient conditions
for optimality. Traditionally, these questions have been treated for smooth
functions defined between finite-dimensional spaces (see for instance,[15], [3]).
Nowadays, this problem have been studied for the case where the functions
are nonsmooth and are defined between infinite-dimensional spaces (see for
instance [2], [4], [8], [11] and references therein.
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We have interest in to study the existence of solutions for non-convex, non-
smooth functions defined between infinite dimensional Banach spaces.

For the achieve this objective, we will consider the strongly compactly Lips-
chitz functions. This definition was introduced by Thibault [17] for the study
of necessary conditions in vectorial optimization problem [8], [18] and will
permit us extended the non-smooth analysis of Clarke [4] for vector functions
between abstract spaces see [17].

Our objective in this work is to establish the existence of weakly efficient so-
lutions for (VP). To done this, we will make some hypotheses of generalized
convexity on f. We will prove that, when f is invex and strongly compactly
Lipschitz, the solutions of (VP) coincident with the solutions of a variational
like inequality and using this characterization together with KKM-Fan The-
orem, we prove the existence of solutions for Problem (VP). The results ob-
tained generalized those obtain early by Chen and Craven [2] and Kazmi [11].

The paper has the following structure: in Section 2 we fix some basic notation
and terminology, in Section 3 we will establish our main result.

2 Preliminaries

Let X, Y be a two real Banach spaces. We denote by ||-|| the norm in Y. Let
K C X be a nonempty P C Y a pointed convex cone such that intP # @.
Let f: X — Y be a given function. We will consider the following vectorial
optimization problem:

Minimize f(z)
subject to (VP)
re K

The notion of optimality that we will consider it is the weak efficiency: we say
that zo € K is weakly efficient solution for (VP) iff
f(z) — f(xg) ¢ —intP, Vx € K.

Now, we recall some notions and results from nonsmooth analysis. The Clarke
generalized directional derivative of a local Lipschitz function ¢ from X



into R at 7 in the direction d, denoted by ¢°(Z,d) (see [4]) is given by:

¢°(T; d) = limsup Py +tv) — ¢(y)

T—T t
t10

The Clarke generalized gradient of ¢ at T is given by

0p(T) = {1* € X*: ¢°(x:d) > (a*,d), Vd e X},

where X™ denotes the topological dual of X. Let C' be a nonempty subset of
X and consider its distance function, that is, the function dco(:) : X — R
defined by

do(x) =inf{|lx — || : c € C}.

The distance function is not everywhere differentiable but is globally Lipschitz.
Let T € C. A vector d € X is said to be tangent to C' at T if 6%(z;d) = 0.
The set of tangent vectors to C' at T is a closed convex cone in X, called
the tangent cone to C' at T and denoted by T¢(T). By polarity, we define the
normal cone to C at T:

Ne(@) ={¢ € X" : ({,v) <0,Yv € Te(T)}.

We recall that N¢(T) is a weak*-closed, convex cone.

Definition 2.1 A mapping h : X — Y is said to be strongly compactly
Lipschitz at T € X if there exist a multifunction R : X — Comp(Y'), where
Comp(Y') denotes the set of all norm compact subsets of Y, and a function
r: X x X — R, satisfying

(Z) hmx—>r,d—>0 T’(I, d) = 0;
(i) There exists o > 0 such that

tVh(x + td) — h(z)] € R(d) + ||d||r(z, t) By,

for all x € v+ aBy and t €)0,«a[ (Here By denotes the closed unit ball
around the origin of Y );
(11i) R(0) = {0} and R is upper semicontinuous.

Remark 2.2 If Y is finite-dimensional, then h is strongly compactly Lip-
schitzian at T if and only if it is locally Lipschitz near T. If h is strongly
compactly Lipschitz, then for all u* € Y*, (u* o h)(z) = (u*, h(x)) is locally
Lipschitz. For more details about strongly compactly Lipschitz mappings we
refer the reader to [8].



3 Existence of weakly efficient solutions

We recall some definitions of generalized convexity for functions between Ba-
nach spaces. Given the cone P C Y, we define the dual cone of P by

P ={{eY*: (£ x) >0,Ve € P}

Definition 3.1 (1) (Phoung, Sach and Yen [1]]) We say that the function
0: K CX — R locally Lipschitz on K is invex respect to n on K if for
each x,y € K there exists a vector n(x1,xs) € Tk(y) such that

0(x) — 0(y) — 0°(y,n(x,y)) > 0;

(2) (Branddo, Rojas-Medar and Silva [1]) We say that the function f: K C
X — Y is P- wnvex respect ton on K if w* o f : K — R is invez, for
each w* € P*.

(3) The function f : K C X — Y is P- preinvex respect to n, if n :
K x K — X is such that for each o € (0,1) and each x,y € K we have
n(z,y) € Tx(y), y + an(z,y) € K and

af(z)+(1—a)f(y) — fly +an(z,y)) € P.

When y € intK or, more generality, if K is open, we have Tx(y) = X and
in this case the definition above it is coincident with those given by Weir
and Jeyakumar [16]. The set K is called invex with respect to n, if satisfied
y+an(z,y) € K for any z,y € K. We recall the following results:

Lemma 3.2 If P is a closed, convex cone with nonempty interior y € Y is
such that w*(y) > 0 Yw* € P*, then y € P. And, moreover, if y € intP, then,
w*(y) > 0, Yw* € P*\ {0}.

Lemma 3.3 If P is a closed, convex cone with nonempty interior then P* 2

{0}
The proof of the above Lemmas can be see in [5] and [10], respectively.

Proposition 3.4 Let f: K C X — Y a function strongly compactly Lips-
chitz on K. Si f is P-preinvex, then f is P-invex.

PROOF. We would like to prove that, for each w* € P*, The composition
w*o f: K — R is invex. Since f is P-preinvex, from Lemma 3.2, we obtain

a(w’o f)(z) + (1 —a)(w o f)(y) — (W o f)(H+an(z,y)) =0 (2)



for each w* € P*, a € (0,1) and x,y € K. Since f is P-preinvex, n(z,y) €
Tk (y),Vy € K. From (2),

ot o f(i+ ane, 7)) — w7 0 f@)] S o fr) w0 fG). (3)

We fix € > 0. Then:

1 * ~ ~ * ~
swp [ 0 f(7+ an(z,§)) - w0 f(7)] 2
i o

s oo (G + anla,y) - w0 () (4)

and taking the limit ¢ | 0 in (4),

lim sup l[(.u* o f(T+ an(z,y)) —w o f()] = (w* o )y, n(z,y)) (5)

alo (X
y—v

Taking limsup in (3) when § — y and a | 0 and observing that w* o f is
continuous, we obtain from (5) the following inequality

(w0 /)y, n(,y)) <w" o f(z) —w" o f(7).

As w* is arbitrary, f is P-invex. Bl

Theorem 3.5 Let f : K C X — Y  be function strongly compactly Lip-
schitzian P-invex and let K be a invex set respect to n. Then, all local weak
efficient solution s global.

PROOF. We show this Theorem by reduction ad absurd. We assume that
there exists o € K that is a local weak efficient solution, but that is not
global. Then, there exists a neighborhood U of xq such that

fz) — f(xg) ¢ —intP, Ve € UN K, x # xy. (6)

If x4 is not a global weak efficient solution, there exists x € K such that

f(z) — f(xg) € —intP.



JFrom Lemma 3.2, we have

w*o f(x) —w* o f(xg) < 0,Vw* € P*\ {0}

and since f is P-invex,

(w* o £)°(wo, n(z, m0)) < 0,Vw* € P*\ {0}

that is,

0.

lim  sup (W* o [y + an(z,x0)) — (W o f)(y) -

5l0 0<a<e (8]
0<lly—zgll<e

Then, for w* € P*\ {0} and € > 0 sufficiently small

(W o f)(wo + an(x, z0)) — (W o f)(wo) <0 (7)

for each 0 < a < e. Moreover, x := zo + an(z,xo) € U N K if « is sufficiently
small. Then (6)

f(x) = f(xo0) ¢ —intP

and, consequently, by using Lemma 3.2

Jw* € P*\ {0}, w*o f(x) —w" o f(xg) >0

this is a contradiction with (7), because in (7), w* € P* is arbitrary. Thus, x
is a global weak efficient solution of (VP). B

Now, we consider the following variational-like inequality: Vectorial variational-
like inequality: To find 2y € K such that for each * € K there exist
w* € P*\ {0} such that

(w* o f)° (w0, n(x,70)) > 0. (VI)

We observe that under the hypotheses done on cone P, by using Lemma 3.3,
the dual cone P* # 0.

Theorem 3.6 Let K be an invex set wit respect tonm and f : K C X — Y a
function P-invex respect to n. Then, the vectorial optimization problem (VP)
and the vectorial variational-like inequality (VI) have the same solutions.



PROOF. Necessity. Suppose that xy € K is a weak efficient solution of (VP).
Let x € K. Since K is invex, zo + an(x,zq) € K, for each o > 0 sufficiently
small. Moreover, for these «

(a0 + anl, 20)) = f(a0)) ¢ —intP

Then, Lemma 3.2 implies that there exists w* € P*\ {0} such that

1
a(w* o f(xg + an(x,x0)) —w* o f(xg)) > 0.
By other hand:

w*o f(Z + an(z,xg)) — w* o f(Z)

(w* © f)o(x[h 77(]77 .1'0)) = lim sSup

5l0 O§a<£ (e
O<Hz—1‘0 ‘<€
>lim sup w* o f(xo + an(w, o)) — w* o f(x0)
el0 g<a<e a

>0

and, therefore, xg is a solution of (VI) . Sufficiency. We assume that z; is not
a weak efficient solution of (VP) and that is a solution for inequality (VI) .
Then, there exists € K such that

f(z) — f(xg) € —intP.

By other hand, there exist w* € P*\ {0} such that (w* o f)%(z0, n(z, x0)) > 0.
Since f is P -invex,

wo f(x) —w" o f(zo) = (" o f) (w0, n(w, z0)) = 0.

Nevertheless: Lemma 3.2 implies that w* o f(x) — w* o f(z9) < 0. This is a
contradiction with the above inequality. B

Remark 3.7 We observe that in the proof of Theorem 3.6, we have not used
the fact that K is an invex set respect to n to conclude that the weak efficient
solutions of (VP) are solutions of the inequality (VI) .

The following Lemma will be very useful to obtain our main result:

Lemma 3.8 (KKM-Fan Theorem [9]) Let X be a topological vectorial space,
E C X nonempty and F : E = X a set-valued mapping such that for each



x € E, the set F(x) is closed and nonempty and, moreover, there exist x € E
such that F(x) is compact. If for each finite subset of E, {x1, ..., x, }, is satisfied

co{x1,...,xn} C Lnj F(z;)

=1

then,

zeE

(where co{xy,...,x,} is the convex hull of {x1,...,2,}).
Now, we give our existence result for (VP).

Theorem 3.9 Let X be a reflexive Banach space and K a closed, convex,
bounded subset of X. Let f : K — Y a function strongly compactly Lipschitz
and P-invex respect to n. We assume that, for each x € K and each w* €
P*\ {0}, the sets

P(z,w*) :={y € K : (v o f)(x,n(y,x)) <0}

are convex. Furthermore, we assume that n is continuous and that satisfied
n(x,z) = 0, for each x € K. Then, the vectorial optimization problem (VP)
has a weak global minimum xy € K.

PROOF. For each y € K and w* € P*, we define

F(y,w) ={z € K:(w o f)*(z,n(y z)) > 0}.

By using Theorem 3.6 and Remark 3.7, it is sufficient to prove that vectorial
variational-like inequality has a solution xy € K. That is, we would like to
show that

N U Flyw)#0.

yeK wreP*\{0}

Then, we will check that the set-valued mapping G : K = X given by

Gy)= U Flyw)

w*eP*\{0}



satisfies the hypotheses from KKM-Fan Theorem. Obviously, G(y) # 0, Yy €
K. Because P* # {0} [10]. Then, for each w* € P*\ {0}, by hypotheses, we
have n(y,y) = 0 and, furthermore, y € F(y,w*). Consequently, y € G(y). For
each {zy,...,z,} C K, co{zy,...,z,} C UL, G(x;). In the contrary case, it
would exist a; > 0,4 =1,...,n such that >_!' ; a; = 1 and

n

X = iaixi 7 U G(x;)

=1

or, equivalently, for each ¢ = 1,...,n and each w* € P*\ {0},

(w* o )z, n(zs, x)) <0,
that is, z; € ®(x,w*). By using the hypotheses, ®(x,w*) is convex. Then,
x € O(x,w*), or

(w*o f)°(z,n(z, ) <0,
this is a contradiction with n(x,z) = 0. For each y € K, the set G(y) is closed.
To done this, it is sufficient to prove that the sets F'(y,w*) are closed, for each

y € K and each w* € P*\ {0}. Let (zx) C F(y,w") a sequence, ry — .
Then,

(W* o )z, n(y, 7)) >0, Yk € N

and, thus

lim sup(w* o f)° (x, ny; z1)) = 0. (9)

By other hand, the function (w* o f)°(-,-) is upper semicontinuous (see [4], p.
25) and, since 7 is continuous, we have

0 < lim sup(w” o P (@r, 0y, 2e)) < (W o f)°(x,n(y, ) (10)

where the first inequality follows of (9).

;From (10) we have x € F(y,w*) and, therefore, G(y) is closed. Being K a
convex, bounded subset of X, and X is reflexive, we have that K is a weakly
compact.

By other hand, for each y € K, G(y) is a closed subset and, consequently, G(y)
is weakly compact. Thus, the set-valued mapping G satisfies all the hypotheses
of Lemma 3.8, and, therefore, there exist zg € Nyex G(y). B



Conclusions: In this paper, we obtain an existence theorem for weak effi-
cient solutions for a vectorial optimization problem between Banach spaces
whose objective function is invex strongly compactly Lipschitz. This result is
obtained in a way similar to the one given by Kazmi [11]. We characterize the
solutions of the vectorial problem in terms of the solutions of a variational-
like inequality and, by applying this characterization and using the KKM-Fan
Theorem, we establish our main result. Our results extend those obtained
early by Chen and Craven [2] and Kazmi [11].

References

[1] A. J. V. Brandao, M. A. Rojas- Medar, G. N. Silva, Optimality conditions
for Pareto nonsmooth programming problems in Banach spaces, Journal of
Optimization Theory and Applications, vol. 103, no. 1, pp. 65-73 (1999).

[2] G. Y. Chen, B. D. Craven, Existence and continuity for vector optimization,
Journal of Optimization Theory and Applications, vol. 81, pp. 459-468 (1994).

[3] V. Chankong, Y.Y. Haimes, Multiobjective decision making: theory and
methodology, North-Holland SEries in System Science and Engineering, 8§,
North-Holland publishing Co., New York, 1983.

[4] F. H. Clarke, Optimization and nonsmooth analysis, Wiley, New York, 1983.
[5] B. D. Craven, Control and Optimization, Chapman & Hall (1995).

[6] B.D. Craven, Nonsmooth multiobjective programming, Numerical Functional
Analysis and Optimization, vol. 19, pp. 49-64 (1983).

[7] L. Coladas, Z. Li, S. Wang, Optimality conditions for multiobjective and
nonsmooth minimization in abstract spaces, Bulletin of the Australian
Mathematical Society, Vol. 50, pp. 205-218 (1984).

[8] B. El- Abdouni, T. Thibault, Lagrange multipliers for Pareto nonsmooth
programming problems in Banach spaces, Optimization, vol. 26, pp. 277-285,
(1992).

[9] K. Fan, A generalization of Tichonoffs Fixed- Point Theorem, Mathematics
Annals, vol. 142, pp. 305-310 (1961).

[10] I. V. Girsanov, Lectures on Mathematical Theoy of Extremum Problems,
Lecture Notes in Economics and Mathematical Systems, 67 (1972), Springer-
Verlag.

[11] K. R. Kazmi, Some remarks on vector optimization problems, Journal of
Optimization Theory and Applications, vol. 96, no. 1, pp. 133-138 (1998).

[12] D. G. Luenberger, Optimization by vector spaces methods, John Willey and
Sons (1969).

10



[13] M. Minami, Weak Pareto optimality necessary conditions in a nondifferentiable
multiobjective program on a Banach space, Journal of Optimization Theory
and Applications, Vol. 50, pp. 451-461 (1983).

[14] T. Phoung, P. H. Sach, N. D. Yen, Strict level sets and invexity of a locally
Lipschitz function, Journal of Optimization Theory and Applications, vol. 87,
pp. 579-594, (1995).

[15] Y. Sawaragi, H. Nakayama, T. Tanino, Theory of multiobjective optimization,
Mathematics in Science and Engineering, 176, Academic Press, Inc., orlando,
FL, 1985.

[16] T. Weir, V. Jeyakumar, A class of nonconvex functions and mathematical
programming, Bulletin of the Australian Mathematical Society, vol. 38, pp.
177-189 (1988).

[17] L. Thibault, Subdifferentials of compactly Lipschitzian vector-valued functions,
Ann. Math. Pura Appl., Vol. 125, pp. 157-192 (1980)

[18] L. Thibault, On generalized differentiels and subdifferentiels of Lipschitz vector-
valued functions, Nonlinear Analysis, vol. 6, pp. 1037-1053 (1982).

11



