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Motivated by its possible applications in mechanics and mechanical engineering, in our previous
published work (Pitea and Postolache, 2011), we initiated an optimization theory for the
second-order jet bundle. We considered the problem of minimization of vectors of curvilinear
functionals (well known as mechanical work), thought as multitime multiobjective variational
problems, subject to PDE and/or PDI constraints. Within this framework, we introduced necessary
optimality conditions. As natural continuation of these results, the present work introduces a study
of sufficient efficiency conditions.

1. Introduction

As it is known, most of the optimization problems arising in practice have several objectives
which have to be optimized simultaneously. These problems, of considerable interest, include
various branches of mathematical sciences, engineering design, portfolio selection, game
theory, decision problems in management science, web access problems, query optimization
in databases, and so forth. Also, such kind of optimization problems arise in wide areas of
research for new technology as well. First of all, we have in mind the material sciences where
many times optimal estimation of material parameters is required, either nondestructive
determination of faults is needed. Next, chemistry which provides a huge class of constrained
optimization problems such as the determination of contamination sources given the flow
model and the variance of the source. Last, but not least, games theory in the main study is
finding optimal wining strategies. For descriptions of the web access problem, the portfolio
selection problem, and capital budgeting problem, see [1] by Chinchuluun and Pardalos, [2]
by Chinchuluun et al., and some references therein.
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In time, several authors have been interested in the study of (vector) ratio programs
in connection with generalized convexity. This study is motivated by many practical
optimization problems whose objective functions are quotients of two functions. For
advances on single-objective ratio programs, see [3] by Khan and Hanson, and [4] by Reddy
and Mukherjee, which utilized invexity assumptions in the sense of Hanson [5] to obtain
optimality conditions and duality results. As concerning vector ratio problems, Singh and
Hanson [6] applied invex functions to derive duality results, while Jeyakumar and Mond [7]
generalized these results to the class of V-invex functions. Later, Liang et al. [8] introduced a
unified formulation of the generalized convexity to derive optimality conditions and duality
results for vector ratio problems.

Despite of these important advances in optimization, our multitime multiobjective
problem—required by practical reasons—had not been studied so far. In the problem of our
very recent study [9, 10], the objective vector function is of curvilinear integral type, the
integrand depending both on velocities and accelerations, that is why we have chosen as
framework the second-order jet bundle [11] (also, see [12]).

This work extends, generalizes, and further develops our research in [13, 14] from
the first-order jet bundle (which considers the movement as function of velocities only)
to the second-order jet bundle (where the movement is a function both on velocities and
accelerations). Note that passing from the first-order jet bundle to the second-order jet bundle
is not a facile task, it requests specific techniques to the latter one (e.g., a new quasiinvexity,
an appropriate mathematical framework).

Our study is encouraged by its possible application, especially in mechanical en-
gineering, where curvilinear integral objectives are extensively used due to their physical
meaning as mechanical work. The objective functions of our type play an essential role in
mathematical modeling of certain processes in relation with robotics, tribology, engines, and
so forth.

This paper aims to establish some new results on nonlinear optimization on the second
order jet bundle. It is organized as follows. In Section 2 our framework is introduced and the
minimization problem is described, while in Section 3 sufficient efficiency conditions for our
problem are given. Finally, we conclude the paper and suggest possible further development.

2. Our Framework and Problem Description

Let (T, h) and (M, g) be Riemannian manifolds of dimensions p and #, respectively. The local
coordinates on T and M will be written t = (#*) and x = (x'), respectively. Let J*(T, M) be the
second-order jet bundle associated to T and M, see [11].

Throughout this work, we use the customary relations between two vectors of the
same dimension, [9]. With the product-order relation on R?, the hyperparallelepiped Q ,,
in R?, with the diagonal opposite points f; = (t, ..., tg Yand t; = (H,..., t’lj), can be written as
interval [to, t1]. Suppose yy,, is a piecewise C?-class curve joining the points to and #.

Important note

To simplify the presentation, in our subsequent theory, we shall set

met) = (£,x(8), %, (1), %00 (1), me () = (62, x5(8), %5,(1)), (2.1)
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where x,(t) = (3x/0t")(t), y = 1,p, and xgo(t) = (8?x/0t%0t°)(t), 6,0 = 1,p, are partial
velocities and partial accelerations respectively.The closed Lagrange 1-form densities of C*-

class:

fa=(f8) : JAT,M) — R,  ke= (K :JXT,M) —R’, €=1r, a=1p,

determine the following path independent functionals, respectively,

F(x()) = |,

to.f1

We accept that the Lagrange matrix densities:

g= (gg) :JH(T, M) — R™, a=1,d, b=1,m, m<n,

of C*-class define the partial differential inequations (PDI of evolution)
g(‘n-x (t)) g 0/ te Qto,tll

and the Lagrange matrix densities

h=(r):J(T,M) —R, a=Td, b=T,4q, q<n

defines the partial differential equations (PDE) (of evolution)

h(my(t)) =0, t€ Q.

FE (e (t))dt, K¢ (x(")) = le K& (e (1)) dte.

(2.2)

(2.3)

(2.4)

(2.5)

(2.6)

(2.7)

Let C* (€2, +,, M) be the space of all functions x : Q; , — M of C*-class, with the norm

P p
ol = xllo, + D lxallos + D [1%60 s
a=1

6,0=1

Foreach ¢ =1,r, suppose K¢(x(+)) > 0, and consider

Hﬂ»=<Pmﬂ Pum>
K(x()) Kl(x()" K (x(:) )
With conditions (2.5) and (2.7), we denote by

?(Qfmtl) = {x € Cw(QtO,tUM) | x(tO) = Xo, x(tl) = X1, g(yl'x(t)) é 0/
h(my(t)) =0, t € Qy 4}

(2.8)

(2.9)

(2.10)
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the set of all feasible solutions of problem;

{mm F(x())
(MFP) K(x(-)) (2.11)
subject to x(-) € F(Q, 1),

a PDI and/or PDE-constrained minimum problem.Using the terminology from analytical
mechanics, in MFP there are given numbers of r sources, each of them producing mechanical
work. This one have to be minimized on a set of limited resources, namely, F (€2, ).In our
previous work [9], we introduced necessary efficiency conditions for problem (MFP). In
Section 3, we would like to further develop these results by introducing sufficient efficiency
conditions for problem (MFP).

3. Main Results
Definition 3.1. A feasible solution x°(-) € F(Qy,,) is called efficient for program (MFP) if and
only if for any feasible solution x(-) € F (L4, +,):

F(x() o F(x*()) _, F(x() _ F(x°())
K(x()) = K(x°()) —~ K(x()) K(x°())

(3.1)

Consider that x°(-) € F(Q4,) is an efficient solution of problem (MFP). In a very
recent article [9], Pitea and Postolache proved that there exist A’°, A* € R” and the smooth
functions p° : Q,;, — R™P,v°:Q; ;, — R, such that

(n% e me ) ) - (W2, % o(t>>>+<ua(t> S ) ) + (0, e () )

X
. ofe . 0k,
—DY<<A1 - (t))>—<A2 ,a—xy<yrxo<t>>>

<ua(yrx ), 55 (e <t>>> + <v O, (e (t)>>>
+ D3, ({5 (e <t>>> - (e, S >
<ua<arx (0 2 (e 0)) + < 0, e ))) =0,
teQyy,a= 1,p

(3.2)

A Natural Question Arises.

Avre these conditions sufficient for x°(-) to be an efficient solution for program (MFP)?
To develop our theory, we have to introduce an appropriate generalized convexity.
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Let p be a real number, b : C* (8,1, M) x C*(L,+,, M) — [0, ) a functional, and
a=(an),a=1,p, aclosed 1-form. To a, we associate the curvilinear integral.

Ax() = f (o7, () E%, (3.3)

Yig .1y

Definition 3.2. The functional A is called [strictly](p, b)-quasiinvex at the point x°(-) if there
exists a vector function 7 : ]Z(Qto,th) X ]Z(Qto,t],M) — R", vanishing at the point
(77 (t), T2 (t)), and the function 0 defined on C* (€, +,, M) x C* (L4, +,, M) to R”, such that
for any x(:)[x(-) # x°(-)], the following implication holds:

(Ax()) € A () =

0dy,
bx((-), x°(- x (), o (£)), —— (T (¢
(x(()x()) | (ntrewmeon, G nean)

X

t <Dyﬂ(7rx(t),~7fxo(t)), %(Ix" (t))> (3.4)

0xy
Dm0, (), 52 (e () )|

[<] < =pb(x(), X (DO, 2 ()]E).

The quasiinvexity is used, in appropriate forms, in recent works for studies of some mul-
tiobjective programming problems, see [15-17] by Mititelu et al., [18] by Nahak and
Mohapatra.

Now, we can establish efficiency sufficient conditions for problem (MFP).

Theorem 3.3. Consider the vectors A¥°, A* from R" and the functions x°(-), u°(-), v°(-) satisfying
conditions (3.2). Suppose that the following properties hold:

(a) the functional (A%, F(x())) — (A%, K(x(-))) is (p1, b)-quasiinvex at the point x°(-) with
respect to 1 and 6;
(b) the functional |

Yoty

respect to 1 and 0;

(pa(t), g(are(t)))dt* is (pa, b)-quasiinvex at the point x°(-) with

(c) the functional fY (v (t), h(are(t)))dt™ is (p3, b)-quasiinvex at the point x°(-) with respect
to.t1
to 1 and 6;

(d) one of the integrals of (a)—(c) is strictly (p1,b), (p2,b) or (p3, b)-quasiinvex at the point
x°(-) with respect to 1 and 6;

(e) pr+p2+p3>0;
(f) ARF(x°(-)) - AXK (x°())) =0, foreach€=1,r.

Then the point x°(-) is an efficient solution of problem (MFP).
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Proof. Let us suppose that the point x°(-) is not an efficient solution for problem (MFP). Then,
there is a feasible solution x(-) for problem (MFP), such that

Fa) | Fe0) o
K0 “ Kooy T o

the case x(-) = x°() being excluded. That is:

APFé(x(-) = AXKE(x(-) < APFA(x°(-)) = AXK(x°(")), ¢=1,r. (3.6)
Making the sum after ¢ = 1,7, we get
(A F(x()) - (A% K(x() ) € (A F()) - (A, K& (). (B7)

According to condition (a), it follows that

bx, ) [ [(ntmo,mewn, (8, Leewy) - (42, S

Yig.ty

+<Dm<arx<t>,yrxo<t>),< f“( x<t>>> - <A2°, > >>

(Dm0, (), (A1 52 o S (1)) - (A, 5 (e () ) )
< —pib(x(), % D IBGC), I

)

(3.8)

Applying property (b), the inequality

[ o geonar <[ Go.geo)ae 39)

Yio .y Yioth

leads us to
b, 20 [ (et e ), <ua<t> )

Yoty
+ <Dm<arx(t>,7rxo (), <u;<t>, %8 (e <t>>>> (3.10)

+<Déan<xx<t>,xxo<t>> <.ua(t) o5 (e <t>>>>)dt“
< —pab(x(), 2 (DO(), 2 (P
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Taking into account condition (c), the equality
[ vt meopdr = [ oz, neopar @11
Yioty Yiohh
implies
b(x(-),x°()) (77 (£), e (1)), ( V2 (t), ( (1))
0, (o)
< 1T (8), 7 <t>>,<va<t> (e t>>>> 612

(DR 6,70 1), <v;<t>,ﬁ<xxo<t>>>>)dt“

< —pab(x(-), X ()O(x(), x* ()

Summing side by side relations (3.8), (3.10), (3.12) and using condition (d), it follows that

b3 [ (e, me ), (40, s e ®))

Yioty
(0, G2 e 1)) + (e, 2 ) ) + (320, S e 1)) Yt

+b(x(), x <>>j < m(arx<t>,yrxo<t>>,<Al° Ofa x(t))>—<A2° Oka x(t))>
Yoty

Xy ox.

</4a(f) = (e (f))>>dt” + <v (t), (er (t))>

+b(x(),x <>>L{M<D§an<xx<t> e ), (A, 25 e e . <t>>> - <A2° K, )

0Xoo

{1, 2 e <t>>>>dt“ (v2t), e @)

<=(p1+p2+p3)b(x(-), x°()O(x(: ),x DI

(3.13)
This inequality implies that b(x(-), x°(:)) )0, therefore, we obtain

[ (ntmto mewn (L meon) - (a5,

s (o, (t)>>
Yio.th

<ua<t> 22 e ) + (5500, 5 e ) )
. f<Dm(arx<t>,xxo<t>><Al° f"( - (t))>—</\2°’ giy g

Yio.ty

)
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<#a(t) —— (Iryo (t))> + <v (), (zrx (t))>>dt”‘

| <D5071(Jl'x(t),~7fx°(t))/</\1° f“< x(”)> (" 5

Yioty
{10, 2 (e 0)) + (3200, e (e 6) ) Yt

<—(pr+p2+ P3)||9(X('),x DI

)

(3.14)

According to [19], we have the following.
Lemma 3.4. A total divergence is equal to a total derivative.

After integrating by parts the last two integrals, the left-hand side of the previous
inequality can be written as the sum of two integrals. The former has as integrant the scalar
product between 7 (ory(t), 77y (t)) and the null expression from (3.2). The later is also null,
being and integral from a total derivative by Lemma 3.4. Therefore, the previous inequality
leads us to a contradiction, thatis 0 < —(p1 + p2 + p3)[|0(x(-), x°(-))||*>. Thus, the point x°(-) is
an efficient solution for problem (MFP). O

Replacing the integrals from hypotheses (b) and (c), of Theorem 3.3, by the integral

f [(pa(t), gl (t)) + (V3 (1), h(arx(t)))]dt", (3.15)
Yt

041

the following statement is obtained.

Corollary 3.5. Let x°(-) be a feasible solution of problem (MFP), p°(-), v°(-) be functions, and A'°,
A% vectors from R” such that relations (3.2) are satisfied. Suppose that the following conditions are

fulfilled:

a) the functional (A, F(x(-)))— (A%, K(x("))) is (p1, b)-quasiinvex at the point x°(-) with
respect to 1 and 6;

b) the functional fth [(uo(t), g(are(£))) + (va(t), h(or(8)))]dt* is (p2, b)-quasiinvex at the
point x°(-) with respect to 1 and 6;
(c) one of the integrals from (a) or (b) is strictlyquasiinvex at the point x°(-);
(d) pr+p2>0;
(e) ARF(x°(-)) — AXK?(x°(-)) = 0, for each £ = 1, .
Then, the point x°(-) is an efficient solution of problem (MFP).

4. Conclusion and Further Development

In our work [9], we initiated an optimization theory for the second-order jet bundle. We
considered the problem of minimization of vectors of curvilinear functionals (well known
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as mechanical work), thought as multitime multiobjective variational problem, subject to
PDE and/or PDI constraints (limited resources). Within this framework, we introduced
necessary conditions. As natural continuation of our results in [9], and strongly motivated
by its possible applications in mechanics, the present work introduced a study of sufficient
efficiency conditions for (MFP).

Since ratio programming problems with objective function of our type arise from
applied areas as decision problems in management, game theory, engineering studies, and
design, we will orient our future research to the development of (strong) dual program theory
for these problems [20].
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