Hindawi Publishing Corporation
Journal of Applied Mathematics

Volume 2013, Article ID 641345, 11 pages
http://dx.doi.org/10.1155/2013/641345

Research Article

Optimality Condition and Wolfe Duality for Invex
Interval-Valued Nonlinear Programming Problems

Jianke Zhang

Department of Applied Mathematics and Physics, Xian University of Posts and Telecommunication, Xian 710121, China

Correspondence should be addressed to Jianke Zhang; jiankezh@163.com

Received 10 May 2013; Accepted 10 October 2013

Academic Editor: Deng-Feng Li

Copyright © 2013 Jianke Zhang. This is an open access article distributed under the Creative Commons Attribution License, which
permits unrestricted use, distribution, and reproduction in any medium, provided the original work is properly cited.

The concepts of preinvex and invex are extended to the interval-valued functions. Under the assumption of invexity, the Karush-
Kuhn-Tucker optimality sufficient and necessary conditions for interval-valued nonlinear programming problems are derived.
Based on the concepts of having no duality gap in weak and strong sense, the Wolfe duality theorems for the invex interval-valued

nonlinear programming problems are proposed in this paper.

1. Introduction

In real world applications of mathematical programming, one
cannot ignore the possibility that a small uncertainty in the
data can make the usual optimal solution completely mean-
ingless from a practical viewpoint. So the major difficulty
we are faced with is how to seek a solution for these real
world optimization problems. There are several optimization
models to deal with these problems. If the coefficients of
optimization problem are assumed as random variables with
known distributions, the problem can be categorized as the
stochastic optimization problem. Stochastic optimization is a
widely used and a standard approach to deal with uncertainty;
for the detail of this topic one can see the books written by
Birge and Louveaux [1], Kall and Mayer [2], and Prékopa [3].
If the coefficients of optimization problem are assumed as
fuzzy variables, the problem can be categorized as the fuzzy
optimization problem. The book written by Delgado et al. [4]
gives the main stream of this topic. However, there are several
drawbacks of stochastic optimization and fuzzy optimization
in real world applications. Firstly, the specifications of the
distributions and membership functions in the stochastic
optimization problems and fuzzy optimization problems are
very subjective. Secondly, the approach of stochastic opti-
mization (fuzzy optimization) requires the evaluation of the
solution on the whole uncertainty set in order to determine
its expected cost, which is computationally hard in general.

Finally, one cannot guarantee that the real cost matches the
expected cost in stochastic optimization, since the expected
cost is only an estimator of the possible solutions.

In recent years, some deterministic frameworks of opti-
mization methods are studied to overcome the drawbacks of
stochastic optimization and fuzzy optimization. One of these
deterministic optimization methods is robust optimization,
which is the worst case based method and does not need a
probability distribution on the uncertainty set. The earliest
date of studies on robust optimization can be back to 1973
([5]); Soyster proposed the first robust model for linear
optimization problems with uncertain data. However, the
model is very conservative in the sense that they protect
against the worst case scenario. The interest in robust for-
mulations in the optimization community was revived in
the 1990s. A number of important robust formulations and
applications were introduced by Ben-Tal et al. [6], El Ghaoui
et al. [7, 8] and Bertsimas and Sim [9], who provided a
detailed analysis of the robust optimization framework in
linear optimization and general convex programming. In
robust optimization, the considered uncertainty set plays a
crucial role, since it determines the level of protection of the
solution. The solution of robust optimization models might
be too conservative if all scenarios are considered. Another
one of these deterministic optimization methods is interval-
valued optimization, which provides an alternative choice



for considering the uncertainty into the optimization prob-
lems. The coefficients in the interval-valued optimization
are assumed as closed intervals. The bounds of uncertain
data in interval-valued optimization are easier to be handled
than specifying the distributions and membership functions
in stochastic optimization and fuzzy optimization problems,
respectively.

Duality theory has played a fundamental role in the area
of constrained optimization and has been studied for over a
century. The duality theory for interval linear programming
problems with real-valued objective function was discussed
by Rohn [10]. Wu [11-14] has studied the duality theory
for interval-valued programming problems. In [11], Wu has
proposed the Wolfe duality for interval-valued nonlinear
programming problems. The Lagrangian duality for interval-
valued nonlinear programming problems was also studied
by Wu in [13]. Although the Wolfe and Lagrangian duality
theory obtained in [11-13] can be applied to the problems
of interval-valued linear programming, the results obtained
using this method will be complicated. Based on the con-
cept of a scalar product of closed intervals, Wu [14] has
proposed the new weak and strong duality theorems for
interval-valued linear programming problems. Zhou and
Wang [15] have established the optimality sufficient condi-
tion and a mixed dual model for interval-valued nonlinear
programming problems. However, these results were mainly
established for the interval-valued programming problems
involving the optimization of convex objective functions over
convex feasible regions. In real world applications, not all
practical problems fulfill the requirements of convexity. Then,
generalized convex functions [16-21] have been introduced
in order to weaken as much as possible the convexity
requirements for results related to optimality conditions and
duality results.

In this paper, we study the Karush-Kuhn-Tucker opti-
mality sufficient and necessary conditions for interval-valued
optimization problems under the assumption of generalized
convexity. We extend the concepts of preinvex and invex for
real-valued functions to interval-valued functions. Under the
assumption of invexity, the Karush-Kuhn-Tucker optimality
sufficient and necessary conditions for interval-valued opti-
mization problems are derived for the purpose of proving
the strong duality theorems. By using the concept of having
no duality gap in weak and strong sense, the strong duality
theorems in weak and strong sense are then proposed. The
results in this paper improve and extend the results of Wu in
[11-14] for interval-valued nonlinear optimization problems.

In Section 2 we present some basic concepts and proper-
ties for closed intervals and interval-valued functions, respec-
tively. In Section 3, The Wolfe’s primal and dual pair problems
are proposed for interval-valued optimization problems. In
Section 4, We extend the concepts of preinvex and invex for
real-valued functions to interval-valued functions. Under the
assumption of invexity, the Karush-Kuhn-Tucker optimality
sufficient and necessary conditions for interval-valued opti-
mization problems are derived. In Section 5, we discuss the
solvability for Wolfe’s primal and dual problems under the
assumption of invexity. In Section 6, the duality theorems in
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weak and strong sense are established for the invex interval-
valued nonlinear optimization problems.

2. Preliminaries

Let us denote by .7 the class of all closed intervals in R if
A = [ab,aY] € .7 denotes a closed interval, where a* and
a” mean the lower and upper bounds of A, respectively. Let
A =[a",a"] and B = [b*,b"] be in .7; we have

(i) A+B={a+b:ac Aandb € B} = [a" +b",a” +1"];
(ii) —A = {-a:a € A} = [-aY, -a"];
(iii) Ax B={ab :a € Aand b € B} = [min_, max,,],
where min,, = min{a"b",a"tY,a"b", a"b"} and
max,;, = max{a’b", a"b?,a"b", a"b"}.

Then, we can see that
A-B=A+(-B)=[a"-tY,a" 1", )
kA = {ka:a € A}

[ [Kka", ka"] if k>0, )
- {|k| [-a¥,-a"] ifk<o,

where k is a real number. The real number a € R can be
regarded as a closed interval A, = [g,a]. Let B € ¥ be a
closed interval; we write that a + B will mean A, + B. For
more details on the topic of interval analysis, one can refer to
[22].

We say that A and B are comparable if and only if A < B
or A > B. We write that A<;,B if and only if a* < b and
a” < b and that A<;y;Bifand onlyif A<;;;Band A # B; that
is, the following (al) or (a2) or (a3) is satisfied:

(al) a* < b and a” < bY;
(a2) a* < b* and a¥ < bY;

(a3) a* < bt and a¥ < V.

Therefore if A and B are not comparable, then the
following (b1) or (b2) or (b3) or (b4) or (b5) or (b6) is satisfied:

(b1) a* < bl and a¥ > bY; (b2) a* < bl and aY > bY;
(b3) ak < bl and a¥ > bY; (b4) at > b* and a¥ < VY
(b5) a* > br and a¥ < bY; (b6) a* > b" and a¥ < bY.

In other words, if A and B are not comparable, then A # B
and A>BorACB.

The function f: R” — .# defined on the Euclidean space
R" is called interval-valued function if f(x) = f(x;,...,x,)is
a closed interval in R for each x € R". f can be also written
as f(x) = [fL(x),fU(x)], where fL and fU are real-valued
functions defined on R” and satisfy f*(x) < fY(x) for every
x € R". Wu ([23]) has shown the concepts of limit, continuity,
and two kinds of differentiation of interval-valued function.

Definition I (see [23]). Let X be an open set in R. An interval-
valued function f: X — 7 with f(x) = [f(x), fY(x)] is
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called weakly differentiable at x, if the real-valued functions

fEand fY are differentiable at x, (in the usual sense).

Let A, B € .¥; if there exists a C € .¥ such that A = B+C,
then C is called the Hukuhara difference. One also writes C =
A o B, when we say that the Hukuhara difference C exists,
which means that a® —b* < ¢V -b" and C = [aF-b", a¥ -bY].

Definition 2 (see [23]). Let X be an open setin R. An interval-
valued function f: X — .7 is called H-differentiable at x, if
there exists a closed interval A(x,) € % such that the limits

lim f(xo+h)e f(x)
h—0, h ’
(3)
lim f(x)© f (xo—h)
h—0, h

both exist and are equal to A(x,). In this case, A(x,) is called
the H-derivative of f at x,,.

Let f be an interval-valued function defined on R". One
says that f is continuous at ¢ € R" if

lim f (x) = f (c). (4)

Definition 3 (see [23]). Let f be an interval-valued function
defined on X € R" and let x,, = (x(l), e x(r)l) € X be fixed.

(i) One say that f is weakly continuously differentiable at
X, if the real-valued functions f*and f are continu-
ously differentiable at x,, (i.e., all the partial derivatives
of fXand fY exist on some neighborhoods of x, and
are continuous at x;).

(ii) One says that f is continuously H-differentiable at
x, if all of the partial H-derivatives
((of [ox)) > - - -» (Of [0x,) 1) exist  on some
neighborhoods of x, and are continuous at x,
(in the sense of interval-valued function).

Proposition 4 (see [23]). Let f be an interval-valued function
defined on X € R". If f is H-differentiable at x, € X, then f is
weakly differentiable at x; if f is continuously H-differentiable
atx, € X, then f is weakly continuously differentiable at x,.

3. The Wolfe’s Primal and Dual Problems

In this section, we introduce the Wolfe’s primal and dual pair
problems for conventional nonlinear programming problem
following Wu in [12]. We consider the interval-valued opti-
mization problem as follows:

(IVP) min F (x)
subject to  g;(x) <0, i=1,...,m,
, 5)
h;(x)<0, i=1,...,m,
x>0,

where F : R" — .7 is an interval-valued function and g; :
R" —» Randh; : R" — R,i=1,...,m, are real-valued fun-
ctions.

3
We denote by
X={xeR":x>20,g;(x)<0, h;(x) <0, i =1,...,m}
(6)
the feasible set of primal problem (IVP). We also denote by
Obj, (F,X) = {F(x) : x € X} (7)

the set of all objective values of primal problem (IVP).

Definition 5 (see [12]). Let x* be a feasible solution of primal
problem (IVP). One says that x* is a nondominated solution of
problem (IVP) if there exists no X € X such that F(X) < F(x").
In this case, F(x") is called the nondominated objective value
of F.

We denote by Min(F,X) = {F(x") x" isa
non-dominated solution of (IVP)} the set of all nondomi-
nated objective values of problem (IVP).

If we assume that the interval-valued function F and the
real-valued functions g; and h;, i = 1, ..., m are differentiable
on R}, the dual problem of (IVP) is formulated as follows:

(DIVP) max F(x)+ i‘ui -g; (x) + i/\i - h; (x)
i=1 i=1

m
subject to VF" (x) + VFY (x) + Z,u,- Vg, (x)
i=1

+ YA Vi (x) = 0, (8)
=1
p=(ppphy) =0, i=1,...,m,
A=Ap.o0A,) 20, i=1,...,m,
x> 0.

We denote by Y the feasible set of dual problem (DIVP)
consisting of elements (x, g, A) € R} x R}" x R'". We write

H(xmA)=F)+ ) - g; () + YA -h(x) (9

i=1 i=1
and denote by

Obj, (H,Y) = {H (x g A) : (1) €Y} (10)
the set of all objective values of primal problem (DIVP).

Definition 6 (see [12]). Let (x*, 4", A") be a feasible solution
of primal problem (DIVP). One says that (x*,u",1%) is a
nondominated solution of problem (DIVP) if there exists no
(x, 1, A) such that H(x", ", A") < H(x, u, A). In this case,
H(x*,u",1") is called the nondominated objective value of
problem (DIVP).

We denote by Max(H,Y) = {H(x", u*,1") : (x",u",A")
is a nondominated solution of (DIVP)} the set of all nondom-
inated objective values of problem (DIVP).



4. The KKT Optimality Conditions for
Interval-Valued Optimization Problems

In this section, we extend the concepts of preinvex and
invex for real-valued functions to interval-valued functions.
Under the assumption of invexity, we propose the KKT
optimality sufficient and necessary conditions for interval-
valued optimization problems.

4.1. Preinvexity and Invexity of the Interval-Valued Functions.
The concept of convexity plays an important role in the
optimization theory. In recent years, the concept of convex-
ity has been generalized in several directions using novel
and innovative techniques. An important generalization of
convex functions is the introduction of preinvex function,
which was introduced by Weir and Mond ([19]) and by
Weir and Jeyakumar ([20]). Yang et al. ([21]) has established
the characterization of prequasi-invex functions under the
condition of lower semicontinuity, upper semicontinuity, and
semistrict prequasi-invexity, respectively.

Definition 7 (see [19, 20]). A set K € R" is said to be invex if
there exists a vector function 7 : R” x R” — R" such that

xy€K,1e[0,1] =y+Ap(xy) € K. (11)
Definition 8 (see [19, 20]). Let K € R" be an invex set with
respecttor : R” X R" — R".Let f: K — R.One says that

f is preinvex if

fly+M(xy) <Af @) +0-1)f(y),

vx,y € K, A €[0,1].

(12)

Hanson has also introduced the concept of invex function in
[17].

Definition 9 (see [17]). Let K € R" be an invex set with respect
ton: R"xR" — R".Let f: K — R.One says that f isinvex
if

fE®-f)zq (xy)Vf(y). (13)

Pini ([18]) has shown that, if f is defined on an invex set
K < R" and if it is preinvex and differentiable, then f is also
invex with respect to #, but the converse is not true in general.
Wu has extended the concept of convexity to the interval-
valued functions in [11-14].

Now, we extend the concepts of preinvexity and invexity
to the interval-valued functions.

Definition 10. Let K € R" be an invex set with respect to # :
KxK — R’ andlet f = [f"(x), fY(x)] be an interval-
valued function defined on K. One says that f is LU-preinvex
at x* with respect to 7 if

[+ An (X7, %)) 2oAf (37) +

foreach A € (0,1) and each x € K.

(1-A)f(x) (14
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Definition 11. Let K € R" be an invex set with respect to 7 :
KxK — R' andlet f = [fL(x),fU(x)] be an interval-
valued function defined on K. One says that f is invex at x*
if the real-valued functions f* and fU are invex at x*.

It is obvious that the particular case of H-differentiable
LU-convex interval-valued function is obtained by choosing
n(x,y) = x—y in H-differentiable invex interval-valued func-
tion, but H-differentiable invex interval-valued function may
not be H-differentiable LU-convex interval-valued function.

Example 12. Consider that f : R — R, f(x) = [1 - e_xz,
1- O.2e_x2]; this interval-valued function is invex since f*
and fY have a unique global minimizer at x* = 0, where
( fL)' = ( fU)' = 0 and is therefore invex. However, f is not

LU-convex at x* and therefore not LU-preinvex. As x* = 0
and fL(x*) = 0, then for A € (0, 1). Consider the following:

MEE)+A=-1) () =a-1 (),
O+ 1=y = fH(1-1)y).

Taking y = 5, A = 0.5, we get (1 = A) fX(y) = 0.5 < fX((1 -
A)y) = 0.998. Then, (1 — 1) fX(y) < fX((1 = A)y), Vy € R, s0
the real-valued function f* is not convex at x* = 0 and the
interval-valued function f is not LU-convex at x* = 0.

(15)

Proposition 13. Let K € R" be an invex set with respect to
n:KxK — R andlet f = [fL(x),fU(x)] be an interval-
valued function defined on K. The interval-valued function f
is LU-preinvex at X" with respect to y if and only if the real-
valued functions f* and fU are preinvex at x* with respect to
the same 1.

Proof. By Definition 10, we have

fHx+ g (xx) < M (x7) + (1 -1 f®]

£ A (%) < [Af () + (-2 f )] i
Since A >0and 1 - A > 0, then

frx+ (%) < AP () + (- D) fF (0,

F7(x A (%)) < AP (x7) + (1= 2) £7 (). 7
The proof is complete. O

Proposition 14. Let K € R" be an invex set with respect to
n:KxK — R andlet f = [fL(x),fU(x)] be an interval-
valued function defined on K. If the interval-valued function
f is LU-preinvex with respect to nj and H-differentiable at x”,
then the interval-valued functions f is invex at x* with respect
to the same 1.

Proof. From Definition 10 and Proposition 13, we have
FEE + A (%) < AfF )+ (- 2) £ (x7),
fU (x* + Ay (X*,x)) < /\fU x)+(1-27) fU (x*)
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We can rewrite the two above inequalities as
SO+ M () - () <A - ()]
SO+ (X)) - () < A [T 0 - £ ()]
(19)

Since A > 0,1 — A > 0, and the interval-valued function
f is H-differentiable at x*, then the real-valued functions f*
and fU are differentiable at x* by Definition 3. Divide by A to
obtain

S ) - )] < 7R - ),
S 0 - £ )] < 70— ).
(20)
Taking the limitas A — 0,, we get
AR ) < 10 - ),
7R T () < - ).

From the two above inequalities, we can see that f and
fY areinvex at x* with respect to the same 7. By Definition 11,
it can be shown that the interval-valued function f is invex at
x* with respect to the same #. O

(21)

4.2. The KKT Optimality Conditions for Invex Interval-Valued
Optimization Problems. Now we consider the following two
real-valued optimization problems:

(Pu) min  f(x) = F* (x) + F (x)
subject to g;(x) <0, i=1,...,m,
h;(x)<0, i=1,...,m,
x>0,

(Dw)  max f(xomA) = H () + HY (x.0.)

m
subject to VF" (x) + VFV (x) + Z[Ji -Vg; (x)
i=1

+ YA Vi (x) =0,
i=1

I
E

p= (> thn) 20
A=Ay.00A,,)20, i=1,...,m,

x> 0.
(22)

Wu ([12]) has proposed the following result.

Proposition 15 (see [12]). (1) If x* is an optimal solution of

problem (Pyy;), then X" is a nondominated solution of problem
(IVP);

(2) If (x*, u*, 1) is an optimal solution of problem (Dy;),
then (x*,u*,A1") is a nondominated solution of problem
(DIVP).

Now, we show that the KKT conditions are necessary and
sufficient for optimality under the assumptions of invexity
and modified Slater condition is satisfied.

Let us rename the constraint functions h; fori = 1,...,m
as g,,.; = h;fori =1,...,m. Let J(x*) denote the set of active
constraints at x*, which is defined by

J(x*)={i:g;(x")=0fori=1,....2m}.  (23)

Theorem 16 (KKT necessary conditions for Py;). Suppose
that X" is an optimal solution of the problem of Py, and there
exists a point X such that g;(X) < 0 and that g;(x*) = 0 for
alli € J(x*). Suppose, also, that f(x) and g; are differentiable
fori=1,....2matx" and f(x) and g; are invex with respect
to the same vector function n(x,x"). Then there exist 0 < w;,
A; € Rfori=1,...,msuch that

VE' (x7) + VEY (x") + D ;- Vg, (x*) + Y ;- Vi (x7) = 0,
i=1 i=1

wg(x)=0=Ah (x*) Vi=1,...,m.

(24)

Proof. Since J(x*) denote the set of active constraints at x*.
Then,

g;(x")=0, VieJ(x"). (25)
If we can show that
YVg ()0 (Wi () =y (x) 20, (20

the result will follow as in [16, 24] by applying Farkas’ Lemma,
where f(x) = FL(x) + FY(x) is a real-valued function.

Assume that (26) does not hold; then there exists y =
(¥1>--.>¥,) € R" such that

Y'Vg(x*) <0 (VieJ(x*) =y Vf(x*)<0. (27)

Since the Slater-type condition holds, then

9:X) —g(x")<0, ieJ(x"). (28)
By the invexity of g;, we have
(1 (f(,x*)]TVgi (x")<0, ieJ(x"). (29)

Then
[y+p1(®x")]'Vg, (x") <0, ie](x")  (30)

for all p > 0. Therefore, for some positive ¢ > 0 are small
enough such that

ie](x"),
(31)

g (" +oy+pn(xx)]) <g;(x7) =0,



which can shown that x*+o/[y+p#7(X, x*)] is a feasible solution
of Py ;. Since x* is an optimal solution of the problem of Py,
we have

f&+oly+pn(xx7)]) = f(x'); (32)

then
[y +p1 (®x)]'Vf (x) 2 0, (33)
forall p > 0. When p — 0%, we have
y'Vf (x*) 2 0. (34)

which contradicts to (27). Then, (26) is satisfied. By applying
Farkas’ Lemma and setting y; = 0 fori ¢ J(x*), it can be
shown that there exists 0 < " € R, (i € J(x")) such that

Vi) + Y yVg () =0, 5)
i€](x*)

From (35), f(x) = F*(x)+FY(x)and y = i = 1,...,m;
yi=Api=m+l,.. ., 2m; gi(x7) = by(x7)ifi = m+1,...,2m.
Then, we get

VF" (x*) + VEY (x*) + Zyi Vg (x*) + Z)ti -Vh; (x*) =0,
i=1

i=1

g (x)=0=Ah (x*) Vi=1,...,m.

(36)
The result follows. ]

Theorem 17 (KKT necessary conditions for (IVP)). Suppose
that X" is a nondominated solution of primal problem (IVP)
and there exists a point X such that g;(x) < 0 and that g;(x*) =
0 for alli € J(x*). Suppose, also, that F(x) is H-differentiable
and g; are differentiable fori = 1,...,2m at x* and F(x) and
g; are invex with respect to the same vector function n(x,x").
Then there exist 0 < y;, A; € R fori = 1,...,m such that

VF' (x") + VFV (x") + D ;- Vg, (x°) + Y A, - Vi (x7) = 0,
i=1 i=1

wgi(x)=0=Ah(x") Vi=1,...,m.

(37)

Proof. Since J(x") denote the set of active constraints at x*.
Then,

gi(x) =0, VieJ(x"). (38)
Suppose that there exists y € R” such that

yVg(x) <0 (vie](x"),

(39)
y'VFr(x*) <0,  y'VFY(x*)<o0.
Since the Slater-type condition holds, then
g®-g;(x)<0, ie](x); (40)
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by the invexity of g;, we have
[h&x)] Vg (x) <0, ieJ(x"); (41)
then
[y +pn(®xx)]'Vg (x*) <0, ie](x") (42)

for all p > 0. Therefore, for some positive 0 > 0 are small
enough such that

ie](x"),
(43)

g;(x" +oly+pn(xx")]) <g (x") =0,

which can show that x* + o[y + pn(%, x*)] is a feasible solution
of primal problem (IVP). Since x* is a nondominated solution
of primal problem (IVP), there exists no feasible solution x
such that F(x) < F(x"), which means that there exists no
feasible solution x such that the following are satisfied.

(1) FY(x) < F¥(x*), and FY(x) < FY(x"*);

(2) F*(x) < F*(x*), and FY(x) < FY(x");

(3) FE(x) < FX(x*), and FY(x) < FY(x").

That is to say, we have the following results for the feasible
solution x* + oy + py(X, x*)] of primal problem (IVP):

F'(x" + o [y+ pn(%x7)]) 2 F" (x7)

(44)
or FY(x" +o [y +pn(%x")]) = FV (x);
then
[y +pn (&x")]"VF" (x') 2 0
(45)
or [y+pn (% x*)]TVFU (x")=0
forall p > 0. When p — 0", we have
Y VF'(x* )20 or y'VFY(x*) 20, (46)

which contradicts to (39). Therefore, we conclude that the
system of inequalities presented in (39) has no solution.
According to Farkas' lemma [24] and setting y; = 0 for
i ¢ J(x"), it can be shown that there exists 0 < y” € R, (i €
J(x*)) such that

VE' (x*) + VFY (x") + ) y/Vg,(x") =0. (47)
ieJx")

From (47), y/ = ppi = L...,my y) = A, i = m+
L...,2m; g;(x*) = h(x") ifi = m+ 1,,...,2m. Then, we
get

VF" (x*) + VEY (x*) + Zyi Vg (x*) + ZA,- - Vh; (x*) =0,
i=1 i=1

wg (x)=0=Ah (x*) Vi=1,...,m.

(48)

The result follows. O
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We can also show that the KKT sufficient condition holds
under the assumption of invexity.

Theorem 18 (KKT sufficient conditions). Suppose that the
interval-valued function F is H-differentiable and g; is differ-
entiable fori = 1,...,2m at X" and F, h;, and g; are invex
with respect to the same vector function n(x,x"). If there exist
Lagrange multipliers 0 < y;, A; € R fori = 1,...,m such that

(x") + Zyi -Vg; (x*) Z)L -Vh; (x*) = [0,0], (49)
i=1

wgi(x)=0=Ah(x*) Vi=1,...,m, (50)

where [0,0] = ([0,0],..., [0,0]) with n components, then X" is
a nondominated solution of primal problem (IVP).

Proof. Suppose the contrary that x* is not a nondominated
solution of (IVP). Then, there exists a feasible solution X €
X such that F(X) < F(x"). From Definition 11 and the
assumptions, it can be shown that FX, FV, g, and h; are invex
at x™ with respect to the same vector function 7(x, x) for all
i=1,...,m.

From the feasibility of X € X, we get

g X <0, hE<0 i=1,...,m (51)

From (49), we have

PO+ Y )+ Y- () =
i=1

(52)
vEY (x) + ZM’ -Vg; (x

i=1

Y+ i/\i - Vh; (x
i=1

Since h; and g; are invex at x* with respect to the same #,
p; >0and A; > 0foralli=1,...,m. Then

=D Ve ()0 (®x7) 2 Y wlg (x") - g, ®)],
i=1 i=1 (53)
YA () (Rx) 2 YA, [ () -y ).
i-1 i=1
From (50) and (51), we have
Z.“i [9:(x") —g:®)] = Z/’ligi (x") =0,
i=1 i=1 (54)

ih“y@ -1 ®)] ZAh(x =0.

7
From (52), we get
7P )] (8x°) = - S Vailx)n (8x)
! (55)
=) ),
i=1
VR ()] n@x) = - Y- Vo) (&)
i (56)

- Z/\,» - Vh,(x* )Tq (%x").

Since the interval-valued function F is invex at x* with
respect to 7, then F* and FY are invex at x* with respect to
the same #. We have

FF® 2 F () + [VF ()] (R %), (57)

FU®) > FV (x*) + [VFY (x*)]Tn (xx").  (58)
By (53)—(55), (57), we obtain
F'®) = F* (x7). (59)
Similarly, from (53)-(54), (56), and (58), we have
FY ®) = FY (x), (60)

which contradicts that F(X) < F(x"). The result follows. [J

5. Solvability

In this section, we discuss the solvability for Wolfe’s primal
and dual problems.

Lemma 19. Let F, g;, h;, and i = 1,...,m, be continuously
differentiable on R'. Suppose that X is a feasible solution of
primal problem (IVP) and (x,u,A) is a feasible solution of
dual problem (DIVP). If F, g;, and h;, i = 1,...,m, are invex
at x with respect to the same vector function n(X,x), then the
following statements hold true.

(i) IFFY(x) = FY(), then F*(%) = H"(x, y, A).
(i) If FY(x) > FY(R), then F*(X) > H"(x, u, A).
(iii) If F*(x) > FX(R), then FV(X) = HY (x, y, A).
(iv) If F*(x) > FX(), then FY(%) > HY (x, , ).
Proof. From Definitions 3 and 11, it can be shown that F* and
FY are continuously differentiable on R” and invex at x with
respect to the same #(X, x).

Since X is a feasible solution of primal problem (IVP),
then

g, (%) <0, h; (%) <0, (61)



foralli =1,...,m. Then we have

FY®) > F* () + [VE* ()] 7 &%)

(by the invexity of FL)

= FL 0 - [VFY 0] 1 &%) - Y iV g,07n %, %)
i=1

- iAthi(x)Tn (%, %)

=1
(since (x,p,A) is a feasible solution of

dual problem (DIVP))

> F'(x) + F7 (x) - FY ®) + ) ; [9, (%) - g; ®)]

i=1

+ A [ (%) - by (®)]

i=1

(by the invexity of FY, i s i Ay > 0)
> F' (x) + F7 (%) = F7 (®) + ) g9 (x) + ) Al (%)
i-1 i-1
(by (61),4;,A; =0)

> F" (x) + imgi (x) + im (x),

i=1 i=1
if Y (x)-FY (®) >0

=H" (x, 1, ).
(62)

Then statement (i) holds true. If FY(x) > FY(X), then

m m
F'®) > F' (%) + Y g () + Y Ay (x) = HE (x4, 1) 5
i=1 i=1
(63)
it can be shown that statement (ii) holds. On the other hand,

considering the real-valued function FY, we can also obtain
statements (iii) and (iv) by using the similar arguments. [

Lemma 20. Let F, g;, and h;, i = 1,...,m, be continuously
differentiable on R’. Suppose that X is a feasible solution of
primal problem (IVP) and (x,u, M) is a feasible solution of
dual problem (DIVP). If F, g;, and h;, i = 1,...,m, are invex
at x with respect to the same vector function 3(X,x), then the
following statements hold true.
(i) If F*(x) < F*(X), then F*(X) > H:(x, 4, A).

(i) If F*(x) < F(), then F*(%) > H"(x, u, A).

(iii) If FY(x) < FY(%), then FY(X) > HY(x, u, ).

(iv) If FY(x) < FY(R), then FY(%) > HY(x, u, A).
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Proof. From Definitions 3 and 11, it can be shown that F* and

FY are continuously differentiable on R” and invex at x with
respect to the same 7(X, x). Consider the following:

F'®) - H" (x, 4, A)

= F'(®) - F* (x) = ) g (%) = Y A;h; (%)

i=1 i=1
> [VF' (X)]Tﬂ (®%) = ) pig; (%) = ) Ak (x)
i=1 i=1
(by the invexity of FL)

> [VFE )] 7 &%)

. ——gmgi ® + gyigi ®) - gmgi (x)]

. -—iAihi ® + i Ak (%) - i/\ihi (x)]
P2 Z =

- [Pt (X)]Tq (%, X)

+ _Z.“igi (X) + Zﬂivgi(X)Tﬂ (% X)]

L i=1 i=1

+ _ikihi (x) + iAthi(X)TW & X)]

L i=1 i=1

(by the invexity of g;, h; and y;, A; > 0)

i=1

= {[VFL (x)]T + i‘u,»Vgi(x)T + i/\thi(x)T} 7 (X,x)
i=1
- Ztuigi (®) - ZAihi (X)
i=1 i=1

=-[VFY @] " &0 - Y ® - YAk ®)
i=1 i=1

(since (x,4,A) is a feasible solution

of dual problem (DIVP))
> FY(x) - F7 (®) - ) g ®) - Y Al (%)
i=1 i=1

=FV(x)-HY (X, 4> A)

>0, if F*(x) < F*(%) (using Lemma 19 (iii)).
(64)

Then statement (i) holds true. If Ff(x) < FX(X), then
statement (ii) holds true by using Lemma 19(iv). On the other
hand, we can also obtain statements (iii) and (iv) by using the
similar arguments and Lemma 19(i) and (ii), respectively. [J
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Proposition 21. LetF, g;, and h;,i = 1,...,m, be continuously
differentiable on R’}. Suppose that X is a feasible solution of
primal problem (IVP) and (x,u, M) is a feasible solution of
dual problem (DIVP). If F, g;, and h;, i = 1,...,m, are invex
at x with respect to the same vector function y(X, x), then the
following statements hold true.

(i) If F(x) and F(X) are comparable, then F(X) =
H(x, u, A).

(ii) If F(x) and F(X) are not comparable, then Flz) >
H"(x, 4, A) or FY(%) > HY(x, u, A).

Proof. If F(x) > F(X), then F(X) > H(x,u4,A) using
Lemma 19(i) and (iii). On the other hand, if F(x) < F(X), then
F(X) = H(x, 4, A) using Lemma 20(i) and (iii).

If F(x) and F(X) are not comparable, then we have

(1) FX(x) < F¥(X) and FY(x) > FY(%);
(2) Fi(x) < FX(%) and FY(x) > FY(%);
(3) FY(x) < FX(%) and FY(x) > FY(R);
(4) F¥(x) > FX(®) and FY(x) < FY(R);
(5) FL(x) > FL(%) and FY(x) < FY(R);
(6) F¥(x) > FX(%) and FY(x) < FY(3).

By using Lemma 19 (ii) and (iv), and Lemma 20 (ii) and
(iv), it can be shown that F*(x) > H"(x,u,A) or FY(X) >
H U(x, wA). O

Theorem 22 (solvability). Let F,g;, and h;, i = 1,...,m,
be invex with respect to the same vector function n and
continuously differentiable on R}. Suppose that (x*, u*, ") isa
feasible solution of dual problem (DIVP) and H(x*, u*,A") €
Obj,(F, X). Then (x*,u*,A") solves dual problem (DIVP);
that is, H(x", u",1") € Max(H,Y).

Proof. Suppose that (x*,u",A") is not a nondominated
solution of dual problem (DIVP). Then there exists a fea-
sible solution (x,u,A) of dual problem (DIVP) such that
HEx*,pu*,A") < H(x,p, A). According to the assumption of
H(x",u",A") € Objp(F, X), there exists a feasible solution X
of primal problem (IVP) such that

F®)=H(x",u"A") <H(xumA). (65)
It means that the following (al) or (a2) or (a3) is satisfied:

(al) FX®) < H"(x, 4, A) and FY(%) < HY(x, u, 1);
(a2) FE(®) < H (x, 4, A) and FY(%) < HY (x, , A);
(a3) FX(x) < H"(x, 4, A) and FY() < HY(x, u, ).

If F(x) and F(X) are comparable. Then, from
Proposition 21(i), we get F(X) > H(x,u,A), which
contradicts (65). If F(x) and F(X) are not comparable,
we have FX(X) > HY (x, Y, A) or FYR) > HY(x, Y, A) by using
Proposition 21(ii), which contradicts one of (al)-(a3). We
complete the proof. O

Theorem 23 (solvability). Let F,g;, and h;, i = 1,...,m,
be invex with respect to the same vector function n and
continuously differentiable on R'l. Suppose that x™ is a feasible
solution of primal problem (IVP) and F(x*) € Obj,(H,Y).
Then x* solves primal problem (IVP); that is, F(x") €
Min(F, X).

Proof. Suppose that x* is not a nondominated solution of
primal problem (IVP). Then there exists a feasible solution x
of primal problem (IVP) such that F(x) < F(x"). According
to the assumption of F(x*) € Obj,(H,Y), there exists a

feasible solution (X, &, 7\) of dual problem (DIVP) such that
H(% @A) =F(x") > F(x). (66)
It means that the following (c1) or (¢c2) or (c3) is satisfied:

(c1) FE(x) < HY(®, i, A) and FY(x) < HY(X, i, A);
(c2) FY(x) < HY(%, i, A) and FY(x) < HY(%, /i, A);
(c3) FX(x) < H*(®, i, A) and FY(x) < HY(X, i, A).

If F(x) and F(X) are comparable, then, from
Proposition 21(i), we get F(x) > H(X /4, 1), which
contradicts (66). If F(x) and F(X) are not comparable,
we have F(x) > HX(x, 78 M) or FY(x) > HY (%, 78 ) by using
Proposition 21(ii), which contradicts one of (c1)-(c3). We
complete the proof. O

Theorem 24 (solvability). Let F,g,, and h;, i = 1,...,m,
be invex with respect to the same vector function n and
continuously differentiable on R'l. Suppose that x™ is a feasible
solution of primal problem (IVP) and (X, fi,A) is a feasible
solution of dual problem (DIVP). If F(x*) = HQX, [, ),
then x* solves primal problem (IVP) and (X, i, 7\) solves dual
problem (DIVP).

Proof. The proof follows Theorems 22 and 23. O

6. Duality Theorems

In this section, we present the weak and strong duality
theorems under the assumption of invexity. Our results
generalize the results of duality theorems by Wu in [11, 12].

Under the assumption convexity, Wu ([11, 12]) has intro-
duced two kinds of concepts of no duality gap and studied
strong duality theorems.

Definition 25 (see [11, 12]). Two kinds of concepts of no
duality gap are presented below.

(i) We say that the primal problem (IVP) and dual
problem (DIVP) have no duality gap in weak sense
if and only if Min(F, X) (| Max(H,Y) # @.

(ii) We say that the primal problem (IVP) and dual
problem (DIVP) have no duality gap in strong sense
if and only if there exist F(x*) € Min(F, X) and
H(x",u",A") € Max(H,Y) such that F(x") =
Hx",p", A").
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Wu ([11, 12]) has shown that the primal problem (IVP)
and dual problem (DIVP) have no duality gap in strong
sense which implies that the primal problem (IVP) and dual
problem (DIVP) have no duality gap in weak sense.

Now, we establish strong duality theorems in weak and
strong sense under the assumption of invexity, respectively.

Theorem 26 (strong duality theorem in weak sense). Let F,
g and h;, i = 1,...,m, be invex with respect to the same
vector function n and continuously differentiable on R’}. If one
of following conditions is satisfied:

(i) there exists a feasible solution x* of primal problem
(IVP) such that F(x") € Obj,(H,Y),

(i) there exists a feasible solution (x*,u*,1") of dual
problem (DIVP) such that H(x", p*,1") € Objp(F, X),

Then the primal problem (IVP) and dual problem (DIVP)
have no duality gap in weak sense.

Proof. Since the condition (i) is satisfied, from Theorem 23,
it can be shown that F(x*) € Min(F, X). According to
the assumption of F(x*) € Obj,(H,Y), there exists a
feasible solution (X, fi, ) of dual problem (DIVP) such that
Fx*) = HE @, Q). Using the similar arguments in the
proof of Theorem 22 by looking at (65), we have H(X, i, A) €
Max(H,Y). Suppose that condition (ii) is satisfied; from
Theorem 22, we have H(x",u*,1") € Max(H,Y). Since
H(x",u",A") € Objp(F, X), there exists a feasible solution
% of primal problem (IVP) such that F(X) = H(x",u",1").
Using the similar arguments in the proof of Theorem 23 by
looking at (66), we have F(X) € Min(F, X). Then, the primal
problem (IVP) and dual problem (DIVP) have no duality gap
in weak sense. ]

Theorem 27 (strong duality theorem in strong sense). Let
F, g, h;,i = 1,...,m, be invex with respect to the same vector
function 1 and continuously differentiable on R’;. Suppose that
x" is a solution of the problem Py, (also is a nondominated
solution of primal problem (IVP) by Proposition 15). If there
exists a point X such that g;(x) < 0 and that g;(x*) = 0 for all
ieJ(x*),i=1,....2mand g; = h;ifi = m+1,...,2m.
Then the primal problem (IVP) and dual problem (DIVP)
have no duality gap in strong sense; that is to say, there exist
0 < u" A" € R" such that (x*,u", ") solves dual problem
(DIVP) and H(x",u",1") = F(x").

Proof. According to the assumptions and Theorem 16, there
exist 0 < u*, A" € R™ such that

VFt (x*) +VEY (x*) + Z‘ui* -Vg; (X*)
i=1
UL 67
S () =0, 67)
i=1

W (x)=0=Ah(x*) Vi=1,..,m.
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It can be shown that (x*, u*, 1) is a feasible solution of dual
problem (DIVP) and H(x", p*,1") = F(x")+Y 1, - g:(x")+
Y AL -hi(x") = F(x"). Using Theorem 24, we complete the
proof. O

7. Conclusion

The Karush-Kuhn-Tucker optimality conditions and duality
for interval-valued nonlinear optimization problems under
the assumption of invexity are represented in this paper.
Our results generalize the results of Wu in [11, 12]. Interval-
valued optimization provides a deterministic framework for
studying mathematical programming problems in the face of
data uncertainty. The result of Karush-Kuhn-Tucker optimal-
ity conditions can be also used to obtain the nondominated
solution of interval-valued optimization problems. In the
future research, we may extend to consider the Karush-Kuhn-
Tucker optimality conditions and duality for multiobjective
interval-valued nonlinear optimization problems under the
assumption of generalized convexity.
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