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GENERALIZED SECOND ORDER SYMMETRIC DUALITY IN
NONDIFFERENTIABLE MULTIOBJECTIVE PROGRAMMING

Do Sang Kim, Hyo Jung Lee and Yu Jung Lee

Abstract. We introduce a pair of multiobjective generalized second order sym-
metric dual programs where the objective function contains a support function.
Weak, strong and converse duality theorems for these second order problems
are established under suitable generalized second order convexity assumptions.
Also, we give some special cases of our second order symmetric duality results.

1. INTRODUCTION

Symmetric duality in nonlinear programming was first proposed by Dorn [6],
who defined symmetric duality in mathematical programming if the dual of the dual
is the primal problem. Subsequently, Dantzig et al. [5] and Mond [12] formulated a
pair of symmetric dual programs and established duality under convexity-concavity
assumptions. Mond and Weir [15] then weakened the hypothesis by assuming
pseudoconvexity-pseudoconcavity conditions. Later, Mond and Schechter [14] con-
structed two new symmetric dual pairs where the objective function contains a
support function.

In multiobjective optimization case, Weir and Mond [19] discussed symmetric
duality in multiobjective programming by using the concept of efficiency. Mond and
Weir [16] proved symmetric duality theorems for nonlinear multiobjective program-
ming. Gulati et al. [7] also established duality results for multiobjective symmetric
dual problems without non-negativity constraints.

On the other hand, Mangasarian [11] considered a nonlinear programming and
introduced second order duality under certain inequality conditions. Mond [13] was
the first one to present second order symmetric dual models and proved second
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order symmetric duality results under the assumptions of second order convexity
on functions involved in the primal problem. Later, Jeyakumar [9] and Yang [20]
also gave second order Mangasarian type duality results by using p-convexity and
generalized representation conditions, respectively. Bector and Chandra [3] formu-
lated Mond-Weir type second order dual programs and established second order
symmetric duality results for these programs. Later on, Yang [21] generalized the
results of Bector and Chandra [3] to nonlinear programs involving second order
pseudoinvexity.

Recently, Hou and Yang [8] obtained symmetric duality results for nondiffer-
entiable nonlinear programs under second order F-pseudoconvexity assumptions.
More recently, Suneja et al. [18] presented a pair of Mond-Weir type multiobjec-
tive second order symmetric dual programs and gave their duality results. Yang et
al. [22] introduced a pair of Wolfe type nondifferentiable second order symmetric
dual programs and established weak and strong duality theorems under second order
F-convexity conditions.

Very recently, Yang et al. [24] showed a pair of second order symmetric models
for a class of nondifferentiable multiobjective programs, which is Mond-Weir type.
And Kim et al. [10] and Yang et al. [23] introduced slightly different pairs of
Wolfe type second order symmetric dual programs in differentiable multiobjective
nonlinear programming and presented duality results for these programs. In the
nondifferentiable case, Wolfe type second order symmetric dual programs is not yet
introduced.

By modifying these two type models, in this paper, we give a pair of multi-
objective generalized second order symmetric dual programs where the objective
function contains a support function. Weak duality, strong duality and converse
duality theorems are established under second order F'-convexity and F'-concavity
assumptions. The symmetric dual results presented in this paper include the already
known results in [1, 2, 4, 8, 18].

This paper is organized as follows. In section 2, we introduce mathematical
notations and give definitions. In section 3, we formulate the pair of multiobjec-
tive generalized second order symmetric dual programs involving a support func-
tion and establish weak, strong and converse duality theorems under second order
F-convexity and F'-concavity assumptions. Finally, in section 4, we apply our gen-
eralized second order symmetric dual models and results to several dual models and
results.

2. PRELIMINARIES

Let R™ be the n-dimensional Euclidean space and let R”} be its non-negative
orthant.
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The following convention for inequalities will be used:
If z,u € R", then

rSqu <= u—xzeR?;
r<u < u—xzecR}\{0};
T<u <= u-—xcintRy ;

z £ u is the negation of < u .

For z, u € R, x < qu and = < u have the usual meaning.

Let f(x,y) be a real valued thrice continuously differentiable function defined
on an open set in R™ x R™. Let V, f(z,7y) denote the gradient vector of f with
respect to = at (z,y). Also, let V., f(Z,y) denote the n x n symmetric Hessian
matrix with respect to = evaluated at (z,7). V, f(Z,7) and V,, f(Z,7) are defined

similarly. (aiyi)(vyyf(f, 7)) is the m x m matrix obtained by differentiating the
elements of V,,, f(Z,7) with respectto y;, t = 1,2,--- ,m.

Consider the following multiobjective programming problem:

(MP)  Minimize f(@) = ([(@), fo(@), -, fu(@))
subject to g(z) £ q0,z € X,

where X is an open set of R*, f: X — RFand g : X — R™,

Definition 2.1. A feasible point 7 is said to be a weak efficient solution of
(M P), if there exists no other z € X with f(z) < f(T).

Definition 2.2. A feasible point = is said to be an efficient solution of (M P),
if there exists no other z € X with f(z) < f(T).

Definition 2.3. A feasible point T is said to be a properly efficient solution
of (M P), if it is an efficient solution of (M P) and if there exists a scalar M > 0
such that for each i and = € X satisfying f;(z) < f;(), we have ijgi):’;]((% <M
for some j satisfying f;(x) > f;(Z).
Definition 2.4. A functional F' : X x X x R™ — R is sublinear in its third
component, if for all z, v € X,
(i) F(z,u;a1 +az) < qF(x,u;a1) + F(x,u; ag) for all a;, ay € R™; and
(i) F(z,u;aa) = aF(z,u;a) for all « € Ry, and for all a € R™.
For notational convenience, we write F; ,(a) = F(z,u; a).

Definition 2.5. Let f;(z,y)(: = 1,2,---, k) be a twice differentiable function
from X(CR") x Y(C R™) to R.
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(i) fi(.,v) is said to be second order (strict) F-convex at u € R™, if there exists
a sublinear functional F: X x X x R™ — R such that for v € R™, r € R",
z € R”,

fi(z,v)— fi(u,v) Z q (>)Fpu[Va fi(u, v)+Vaefi(u, v)r]— 3T Vo fi(u, v)r.

(i) fi(z,.) is said to be second order F-concave at y € R™, if there exists a
sublinear functional G: Y x Y x R™ — R such that for z € R", p € R™,
v e R™,

f’i(xv 'U) - fz(xv y) § q Gv,y[vyfi(xv y) + vyyfi(xv y)p] - %pTvyyfi(xv y)p-

(iii) fi(.,v) is said to be second order F-pseudoconvex at u € R", if there exists
a sublinear functional F: X x X x R™ — R such that for v € R™, r € R?,
rz e R",

Fou|Vafilu, vV oo fi(u, v)r] 2 ¢ 0= fi(z,v) 2 q fi(u, v)—%rTmei(u, v)r.

(iv) fi(z,.) is said to be second order F-pseudoconcave at y € R™, if there exists
a sublinear functional G: Y x Y x R™ — R such that for x € R™, p € R™,
v e R™,

Goy[Vyfil@, yHV yy fi(z, y)p) S q0= fi(z,v) < q fi(@, y)—5p" Vyy fi(z, y)p.

fi is second order F'-concave(F'-pseudoconcave) at © € X with respect to
r € R™, if —f; is second order F-convex(F-pseudoconcave) at u € X with
respect to » € R™.

Definition 2.6. [14] Let C be a compact convex set in R™. The support
function s(z|C) of C' is defined by

s(z|C) = maz{zTy :y € C}.

The support function s(x|C'), being convex and everywhere finite, has a subdiffer-
ential, that is, there exists z such that

s(y|C) > s(z|C) + 2T (y —z) forall y € C.
Equivalently,
2o = s(z|0).
The subdifferential of s(x|C) is given by
ds(z|C) :={z € C: 2Tz = s(x|C)}.

For any set S c R™, the normal cone to S at a point = € S is defined by
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Ng(z) :={y e R":yT(z —x) <0 forall z € S}.

It is readily verified that for a compact convex set C, y is in Ng(z) if and only if
s(y|C) = 2Ty, or equivalently, z is in the subdifferential of s at .
3. GENERALIZED SECOND ORDER SYMMETRIC DUALITY

We now propose the following pair of generalized second order nondifferentiable
multiobjective programming problems with k-objectives:

(GMP) Minimize K (z,y, \,w, p)
= f(z,y) + s(z|B) = (yjw)e — (y7 Vy, (AT f) (2, y))e
(T Vo VT D) 9)p)e = 507V (T ) )
(1) subjectto Y, (\TS)(,y) - w+ Vo (AT ), y)p < g0,
(2) Y7 [V, W) (@, y) —w + Yy, (AT ) (2, 9)p] = q0,
weC;, A>0 MNe=1,
(GMD) Maximize G(u,v, A, z,7)
= f(u,0) = s(v|C) + (upz)e = (uhVa, (AT f)(u,v))e

(W gy T ) (1)) — = (1T g (AT ) (1, 0)r)e

2
(3) subject to VeI £ (u,v) + 2 4+ Ve A £ (u, v)r 2> 0,
(4) up Vs AT F)(1,0) + 2 + Vag s (A f) (u,0)1] £ ¢0,

z€B;, A>0, MNe=1,

where

(i) f is a thrice differentiable function from R™ x R™ to R¥ ;
(ii) =, z are vectors in R™, p, w are vectors in R™;
(iii) A and e = (1,---,1)T are vectors in R¥;
(iv) B; and C;(i = 1,2,---, k) are compact convex sets in R™ and R™, respec-
tively, note that B = (By, Ba, - -+, By)T, C = (C1,Cy, -+, Cy)T; and
(v) N={1,2,---,n}, M ={1,2,--- ,m}, ACN, I Cc M\N\ A= B and
M\ I=J. Note that A, B, I or J can be empty.
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We prove the following duality results for the pairs (GM P) and (GM D).

Theorem 3.1. (Weak Duality) Let (z,y, A\, w, p) be feasible for (GM P) and
(u,v, A, z,7) be feasible for (GM D). Assume that

(i) f(.,v)+ ((.)T2)e is second order F-convex in the first variable,

(i) f(x,.)— ((.)Tw)e is second order F-concave in the second variable,
(iii) Fyy(a) +aTu>q0 forall a € R%, and
(iv) Gpy(b) +bTy = g0 for all b € R

Then K(z,y,\,w,p) £ G(u,v, A, z,1).

Proof. Assume to the contrary that K (x,y, A\, w,p) < G(u,v, A, z, 7).
Then since A > 0 and \Te = 1, we have

(5) (WEH) () + A s(@]B) = yjw = yi V(N F)(,9) = 91 Vg, (N ), 9)p
AL
< ), 0) = ATs(0]C) + uhz — uh Vo, (AT f)(u,0)
T OV ) 0 = T Vs (AT ) )
By the hypothesis (i), for any i = 1,2,--- , k,
[filw,v) +aT2] = [fi(w,v) +u"]

1
2 q Fm,u[vmfz(uv ’U) +z+ va}a}fl (uv ’U)?“] - §rTvajmfi (uv ’U)?“,

which premultiplying by A” and using A > 0, ATe = 1 and F is sublinear, we get
(AT ) (@, v) +2T2] = (AT f) (u, 0) +u'2]

>q Fm,u[vm(ATf)(u, v)+ 2+ Vm()\Tf)(u, v)r] — %TTVM()\Tf)(u, v)r.

Using the hypothesis (iii) for @ := V(AT f)(u, v) + 24 V(AT f) (u, v)r = q 0(by
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the constraint (3)) and the constraint (4),
[\ ) (@, v) + 2] = (AT f) (u, 0) +u' 2]

> g (Vo) 1, 0) 4 2+ T VT ) s 0] = 577N 1) )
= —UZ; [VJ»‘A()‘Tf)(uv ’U) +z+ VJ»‘J»‘A ()‘Tf)(uv ’U)?“]

—uk [VmB(ATf)(u, V) + 2+ Vazg AT £)(u,v)r] — %rTVm(ATf)(u, v)r

> q — ul [V, AT £)(u,0) + 2 4+ Vo, AT f) (u, v)7] — %rTVm(ATf)(u, v)r.
Then, we obtain
A )@, 0) + 2tz = (N f) ()

1
>q —uEV“ AT (u,v) +ungz—u£VmA AT £ (u, v)r— §rTVm(ATf)(u, v)r.
Similarly, using the hypotheses (ii), (iv) for b := —[V, (AT f)(2,y) — w + V,
(AT £)(z, y)p] = q0(by the constraint (1)) and the constraint (2), we also obtain
AT (@, 0) = vTw = (AT f)(2,y)

1
< q—yr Vo W D)@ y) —ygw—yr Vyy, W ) (@, 9)p— 50" Vi A f) (@, 9)p-
Combining these two inequalities, we get
N, y) + a2 = yjw —yf Vo, N ) (@, y) =y Vg, AT f) (2, y)p

S VT )

= g (AT f)(u,0) —0"w + upz — w4 Ve, (AT f)(u,0) = u Ve (AT f) (u, 0)r
— %TTVM()\Tf)(u, v)r.

Since 27z < gs(x|B;) and vTw < qs(v|C;) for any @ = 1,2,---, k, we get, by
A>0and Me =1, 272 £ ¢ A\Ts(z|B) and vTw < g \Ts(v|C). Finally, using
these, we obtain

AT ) (@, y) + As(z|B) —yJw —yi Vi, (AT F) (2, 9) = yf Vi, AT ) (2, 9)p

P VO )
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> g (AT ) (w,0) = ATs(0|C) +ufz—ul Vo , (N f) (1, 0) =uhVar s (AT ) (u, 0)r
— 5 Ve AT ) (w01,
which contradicts (5). Thus K (z,y, A, w,p) £ G(u, v, \, z, 7). [

Theorem 3.2. (Strong Duality) Let f be a thrice differentiable function from
R™ x R™ to R*. Let (z,7, \,w,p) be an efficient solution for (GM P); fix A = X
in (GM D) and suppose that
(X' f) is non-singular,

~T _ ~T o\
yy (A ) =0+ Vyy, (A [P #0,
the set {V,, f1,Vy, fa, -+, Vy, fr, w} is linearly independent, and

\Y
(i) V
(iii
(iv
where f = f(Z, 7). B
Then there exists z € B;(i = 1, 2, , k) such that (_37, 7, A\, zZ, 7= 0) is a feasible
solution for (GM D) and K (7, g, A\, w, p) = G(Z,7, A\, Z,T).

Moreover, if the hypotheses of Theorem 3.1.(Weak Duality) are satisfied for all
feasible solutions of (GM P) and (GM D), then (z, 7, \, Z, 7) is a properly efficient
solution for (GM D).

)
i)

)
)

the matrix aiyi(vyy(XTf)) is positive or negative definite, for some i € I,

Proof. Since (z,7, A\, w, p) is an efficient solution of (G M P), by Fritz-John
neccessary optimality conditions [17], there exist « € RE, 3 € R7Y, p € Ry and
§ € R such that

6)  Va(@f) + 7€) = (VyaX f) ViyaZ 1)) (175 — By )
(OCTG)?I‘F%(@TG)Z_?I—@ > }

Vo (Vg N FP Vyy, N )P
{( o3 Vo f)p)< 1+ 5T e)py — B

ale)y, — ale)p
() (Y, (3 ) vm,an))(( A ””)

1y — B+ (ole)p;
oleyg,+L(aTe)p, —
Vo {% PP Vi, X N)D) ( (ae)gs+5(aTe)pr—Br ) }

1y +5(ale)p;—By
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®) (a=pN)'Vy, f—(a"e—pjw
T _
Vs (1) Ty B 1)) ( o i gt v )
WYy — By + ppy
i . (aTe)y; + 5(aTe)p; — B1
VY, L (Vo N P Vi (N )P 2
Y {( yyr (A )P Vi, (X f)D) ( /@J—f—%(aTe)ﬁ]—ﬁJ >}

:07

(T s — (aTe)T
(9) (Vo (X 1) vnyan))(ﬁf (aTe)py - ( >y1>

By — (aTe)p; -y,

— (L o\

(10)  (Vy,f Vo, f) ( gt f)yf >

B — 1y
(aTe)y + %(OCTG)Z_% — Br >
—~(Vyu, f[D V D —-5=0,
Vow S Vous I7) ( 1y +5(a’e)p; — By

(11) ﬁT[vy(XTf) —w+ vyy(XTf)I_ﬂ =0,

_ T _ T o\
Myg[vyJ(A f)—w+ Vny()\ )bl =0,
sTx =0,

12

13

15

(12)
(13)
(14)  —(aTe)y, — B+ uy, € No, (@), i=1,2,---,k,
(15) ~veBi, Y'z=sEB), i=1,2,---,k,
(16)

16) (o, B, 11,6) # 0.
By the hypothesis (i), (9) yields
(17) Br=(a"e)®r +7;) and B; = (a"e)p; + 7.

We claim that o # 0. Indeed, if o = 0, then (17) gives ; = 0 and 5y = py ;. This
together with (8) yields (V,, Nf) —w+ Vo, (A" £)P) = 0. By the hypothesis
(i), this implies . = 0 and hence 8 = 0. Using o = 0 and (17) in (10), we get
0 = 0, contradicting (16). Therefore

a > 0.

Using (17) in (7), we get 3(aTe)V,, (ﬁTvyy(XTf);_o) = 0, which using the hypoth-
esis (iv) and « > 0 implies
p=0.
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Then (17) by this implies
(18) Br = (a"e)y; and By = g,
Using p = 0 and (18) in (8), we get
(19) (@ — pN) TV, f — (a"e — p)w =0,
since the hypothesis (iii), (19) implies

a=p\ and ole = p,

and, since o > 0,
w>0.

Using oo > 0, p =0 and (18) in (6), we obtain

V(' f) +v(a’e) = 0.

Since o = ), ATe =1 and x> 0, we get

(20) V. f) +y =0,
and
(21) ThVe, (X f)+Thy =0.

Now, taking z := v € B; for i = 1,2,---,k, we find that (u,v,\ z,7r) =

(Z,7,\, 2,7 = 0) satisfies constraints of (GM D) and is therefore
lution for (GM D).

Moreover, using (18) in (11), we get
(TN [V, (X' f) =) + 15 [V, (X f) =] = 0,
by (12), (aTe)yl[V,, (\'f)—w] =0, and since ale > 0,
(22) 71V (N f) =] w.

Using a > 0, p = 0, (18) in (14), we get y € N¢,(w) for i = 1,2,
7w = s(y|C;) fori =1,2,--- k, i.e.,

(23) (7" w)e = s(y]C).

a feasible so-

--+,k,and so
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Premultiplying (20) by 7%, we get
(24) v, (N f)+7hz = 0.
Therefore, using (15), (22)-(24), we obtain
K(z,7,\,w,D)
= [ +5(@B) - @ We - @ Vy, (X 1)e
Vs (N F)e — 50V (N )P
= [+ (Z"T)e— (Fhw)e — (y1w)e
= f+ (Z"Ta)e+ (27 TR)e — s(7|C)
= f = s(@C) — @3 Va, (X e+ (Th7)e

(e (N PP~ S (TR P
= G(Z,7, N\, Z,7T).

That is, the objective values of (GM P) at (7,7, A\, w,p) and the objective values
of (GMD) at (z,y, \,z,T) are equal, i.e.,

(25) K(Z,9,A,w,p) = G(T, 7, \,

Nl
S

).

Now, we claim that (z,7, \,%,7) is a properly efficient solution for (GM D).
If (E,Q,X,E,F) is not efficient for (GM D) then there exists a feasible solution
(u,v, A, z,7) of (GM D) such that which by (25) gives

K(Tv yv Xv Ev 1_9) S G(’U'v ’Uv Xv Z, ’I"),
which is a contradiction to Theorem 3.1(Weak Duality).

If (Z,7, \,w, p) is not properly efficient for (G M D), then for some feasible (u, v, A, z, )
of (GM D) and some 1,

Filu,v) — s(0|Cy) + uhz — w5V (N ) (u,v)
—uEVmA (XTf)(u, v)r — %TTme(XTf)(u, v)r

> [(@,79) + 5@ B:) — 75w — 7V, (% f)(E,7),

we have
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fiu,0) = 5(v]C5) + ufyz — whVa, (N f)(u,0) = wh Vs, (N f) (u, 0)r
3" Vaa% f) )

—f:(@.9) — 5@ B)) + 75w + 51 Vy, (N £)(7.7)

M [ f;(@7) + @ B)) — 75w — g7V, (N )@ 7)

— £, v) + 5(0|Cy) — uhz + Ve, (X £)(,0) + uh Ve, 3 f) (u, 0)r
57 V(3 f) w0 |,

for all M > 0 and all 5 satisfying

;@) +s@By) ~ 7w~ 71 v, (X 1)(T,7)

> fi(u,v) = s(v]C5) +uhz — uhVa, (N £)(u,v) = wh Vg, X f)(u, v)r
—%rTvm(XT ), v)r-

This means that £;(u, v)—s(v|C;)+ubz—uL Vo (N f)(u,v)—u VW(XT £)(u,v)r
T — —

57 Va8 Do) = fi(@.7) = 57| B) + 7w + 7]V (N )(@.7) can be

made arbitrarily large. Thus since A > 0 and Me= 1, we obtain

N )y 0) = XN 5(0]C) + uhz = uhVa, N F)(w,v) = uh Ve, (N F)(u,0)r
—%TTVM(XTJ‘)(U,, v)r

> (N )@Y + N s@B) - 75w -5V, (X )@, 7),

which again contradicts Theorem 3.1(Weak Duality). ]

Theorem 3.3. (Converse Duality) Let f be a thrice differentiable function from
R” R™ to R*. Let (@,, \,%z,7) be an efficient solution for (GM D);fix A\ = X\
GM P) and suppose that

in (

(i) m()\ f) is non-singular,

(il) Vo f)+Z+ Vauy (N f)F #0,

(iii) the set {VmeL a;sz, -+, Vapfr, Z} is linearly independent, and
)

(iv) the matrix ( M(A f)) is positive or negative definite, for some i € A.
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where f = f(u, ).
Then there exists w € C;(i = 1,2, - - -, k) such that (@, 7, \, w, p = 0) is a feasible
solution for (GM P) and G(, 7, \, 2, 7) = K (w, U, \, W, p).

Moreover, if the hypotheses of Theorem 3.1(Weak Duality) are satisfied for all
feasible solutions of (GM D) and (G M P), then (i, 7, A, @, p) is a properly efficient
solution for (GMP).

Proof. It follows on the lines of Theorem 3.2. ]

Remark 3.1. In case of A > 0, if we replace the second order F-convexity(or
F-concavity) by the second order strict F-convexity(or strict F-concavity), then the
same duality results also hold.

4. SpeciaL CASES

In this section, we consider some special cases of the programs (GM P) and
(GM D) by choosing particular forms.

4.1. Mond-Weir Type Symmetric Duality

If I =0 and A = (), then our pair of programs (GM P) and (GM D) is reduced
to the following multiobjective second order symmetric dual problems (M M P) and
(MM D), which are Mond-Weir type ones and are different from the multiobjective
second order symmatric dual problems considered in [24].

(MMP) Minimize Ky(z,y, A\, w, p)
= f(z,y) + s(x|B) = (y"w)e — 30"V (AT f) (z, y)p)e
subject to VAT (z,y) — w+ Vyy AT f)(z,9)p < q0,

y VAT ) (@,y) — w+ Vyy (AT ) (2, 9)p] 2 40,
weClC;, A>0, Me=1,
(MMD) Maximize Gar(u,v, A\, z,7)
— f(u,0) = s(0]C) + (uT2)e = 20TVou(AT f)(u, v)r)e
subject to VAT F)(u,v) + 2 + Vau (AT f) (u, v)r = qO0,
WTIVa (T ), 0) + 2 + Vaa AT ), 0)r] £ 0,
2€B;, A>0, Me=1,

Theorem 4.1. (Weak Duality) Let (x,y, A\, w, p) be feasible for (MM P) and
(u,v, A, z,7) be feasible for (MM D). Assume that
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(i) (ATf)(.,v)+ (.)Tz is second order F-pseudoconvex in the first variable,
(i) (A\Tf)(w,.)—(.)Tw is second order Fpseudoconcave in the second variable,
(iii) Fyy(a) +aTu = q0 forall a € R%, and
(iv) Guy(b) + b7y = q0 for all b € RT.

Then K (z,y, A\, w,p) ¢ Gu(u, v, A, z,7).

Theorem 4.2, (Strong Duality) Let f be a thrice differentiable function from
R" x R™ t0 R* and (7,7, \,w, p) be an efficient solution for (MM P); fix A = X
in (MMD). Suppose that

(i)

(i) V ( f) - E"’vyy()‘ 1D #0,
)
)

yy()\ f) is non-singular,

(iii) the set {V f1, Vyfa,- -, Vyfi,w} is linearly independent, and

(iv) the matrix 5- Y yy(XTf)) is positive or negative definite,

for some i € {1,2,---,m}, where f = f(Z, 7).
Then there exists z € B;(i = 1,2, -, k) such that (7,7, )\, z,7 = 0) is a feasible
solution for (MM D) and K y(Z, 5, \, w, p) = G (Z, 7, \, 2, 7).

Moreover, if the hypotheses of Theorem 4.1.(Weak Duality) are satisfied for
all feasible solutions of (M M P) and (MM D), then (Z, 7, \, 2, 7) is a properly
efficient solution for (MM D).

Theorem 4.3. (Converse Duality) Let f be a thrice differentiable function from
R" x R™ t0 R* and (w, 7, \, Z,7) be an efficient solution for (M MD); fix A = X
in (MM P). Suppose that

(i) Vae(X' f) is non-singular,
(i) VaX f)+ 2+ V(N )7 #0,
(iii) the set {V,f1,Vafa, -+, Vafx,z} is linearly independent, and
(iv) the matrix 7( M(A f)) is positive or negative definite, for some i €

{1727...7 },

where f = f(u,v).
Then there exists w € C;(i = 1,2, - - -, k) such that (w, 7, \, w, p = 0) is a feasible
solution for (MM P) and G (%, v, A\, Z,7) = K (@, D, \, @ 1_9)

Moreover, if the hypotheses of Theorem 4.1.(Weak D lity) are satisfied for
all feasible solutions of (MM D) and (M M P), then (w, 7, \, w, p) is a properly
efficient solution for (M M P).
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The proof of above duality theorems for Mond-Weir type models can be connected
with Theorems 3.1, 3.2 and 3.3.

4.2. Wolfe Type Symmetric Duality

If J =0 and B = (), then our pair of programs (GM P) and (GM D) is reduced
to the following multiobjective second order symmetric dual problems (WM P)
and(W M D), which are Wolfe type ones.
(WMP) Minimize Ky (z,y, A\, w,p)
= f(z,y) +s(2|B) — (y" Vy (AT f)(z,y))e
—( "V N ) (@, y)p)e — 30" Vo (AT f) (, y)p)e

subjectto Yy (TF) (2 4) — w + Yy (NTF) (1) < g0,
wedlC;, A>0, Me=1,
(WMD) Maximize Gw(u,v, A\, z,1)

= f(u,v) = 5(v|C) = (Vo (AT f)(u, v))e
—(uTV (AT f) (u, v)r)e = 5(rTVau (AT ) (u, 0)r)e

subject to V(AT £)(u,v) + 2 + Ve (AT f) (u, v)r 2 q0,
2z€B;, A>0, MNe=1,

Theorem 4.4. (Weak Duality) Let (x,y, A\, w, p) be feasible for (WM P) and
(u,v, A, z,7) be feasible for (WM D). Assume that

(i) f(.,v)+ ((.)T2)e is second order F-convex in the first variable,

(ii) f(z,.)— ((.)Tw)e is second order F-concave in the second variable,

(iii) Fyu(a) +aTu = q0 for all a € R, and
v) G

(i vy () + b7y = q0 for all b € RT.
Then Kw (z,y, \,w,p) £ Gw(u, v, \, z,7).

Theorem 4.5. (Strong Duality) Let f be a thrice differentiable function from
R™ xR™ to R* and (7, 7, \, W, p) be an efficient solution for (WM P); fix A = X
in (WMD). Suppose that
(i) V,, (X" f) is non-singular, and

(ii) the matrix aiyi(vyy(XTf)) is positive or negative definite, for some i €

{1727...7m},



760 Do Sang Kim, Hyo Jung Lee and Yu Jung Lee

where f = f(Z, 7).
Then there exists z € B;(i = 1,2,-- -, k) such that (z, 7, \, Z,7 = 0) is a feasible
solution for (WMD) and Ky (T, y,)\ w,p) = Gw (T, 7, \,

Moreover, if the hypotheses of Theorem 4.4. (Wea D ali ty) are satisfied for
all feasible solutions of (WM P) and (WMD), then (z, 7,
efficient solution for (WM D).

Theorem 4.6. (Converse Duality) Let f be a thrice differentiable function from
R™ x R™ to R¥ and (%, 7, \, Z, 7) be an efficient solution for (WM D); fix A = X
n (WMP). Suppose that

(i) Vau(X' f) is non- singular and

(i) the matrix 7( m()\ f)) is positive or negative definite, for some i €
{1,2,---,n},

where f = f(u, ).
Then there exists w € C;(i = 1,2, - - - , k) such that (w, 7, \, w, p = 0) is a feasible
solution for (WM P) and Gw (4, v, \, 2, 7) = Ky (1, D, A,
Moreover if the hypotheses of Theorem 44(Weak Dua
(T

efficient solution for (WM P).

The proof of above duality theorems for Wolfe type models can be connected
with Theorems 3.1, 3.2 and 3.3.

4.3. Remarks and Example

We give some special cases of our symmetric duality.

(1) If £ = 1, then (MMP) and (MMD) are reduced to the second order
symmetric dual programs in Hou and Yang [8].

(2) Let D e R" x R™ and E € R™ x R™ are positive semidefinite symmetric
matrices. If s(x|B) = TDw)% where B = {Dz|zTDz < ¢1} and s(y|C) =
(yTEy)2 where C' = {Ew\wTEw < ¢1}, then the pair of programs (M M P)
and (MM D) is reduced to the nondifferentiable second order symmetric duality
in multiobjective programs, which is different from the problems in Ahmad and
Husain [1].

(3) If B=C = {0}, then (MMP) and (MM D) are reduced to the second
order multiobjective symmetric dual programs, which is different from the programs
in Suneja et al. [18].

@4 IfB=C={0} p=r=0, and k£ = 1, then we get the first order
symmetric dual programs which studied by Chandra et al. [4].
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(5) If £ = 1, then (WMP) and (WMD) are reduced to the second order
symmetric dual programs studied by Yang et al. [22].

(6) Let D € R™ x R™ and E € R™ x R™ are positive semidefinite symmetric
matrices. If s(x|B) = (xTDx)% where B = {Dz|zTDz < ¢1} and s(y|C) =
(yTEy)z where C' = {Ew|wTEw < ¢1}, then the pair of programs (WM P)
and (WMD) is reduced to the nondifferentiable second order symmetric duality in
multiobjective programming. In addition, if £ = 1, then we get the second order
symmetric dual programs on nondifferentiable studied by Ahmad and Husain [2].

(7) If B=C = {0}, then (WM P) and (WMD) are reduced to the second
order multiobjective symmetric dual programs studied by Yang et al. [23].

®) If B = C = {0}, pT(Vyy(ATf)(z,y))p = 0 for some p # 0 and
T (Ve (AT £)(u, v))r = 0 for some r # 0, then (W M P) and (W M D) are reduced
to the second order symmetric dual programs studied by Kim et al. [10].

In particular, our assumptions are more classical and meaningful than ones in
[1, 8, 18, 22, 23, 24] in the sense that those are closely related to conditions of
the first order symmetric duality for multiobective programming by Mond and Weir
[16]. Moreover, our results generalize and improve the corresponding first order
works.

 Nizy) = 2+ a5 —yi — 3, folz,y) =
1] x[0,1], By = Cy = {0} and I = A = {1},
(x 1+x2+(x§+xg)%),s(x132) =0, s(v|Cy) =0,
%) Problems (GMP) and (GM D) become

Example 1. Letn =m = 2
eT1tre _ eN¥2 B = = [ 1

J=B= {2} Then s(;\Bl) =1
s(v|Ca) = (v + vy + (v + v3)

(GMP') Minimize K(z,y,\,w,p)
of + a3 — (1= 2M)yi —v3

= (
L1
2

1
(21 + 22 + (2] + 23)2) — wayo

+(2p1y1 +p5 + P31+ [(p1+ Dy

1
—1—5(191 + po)?le V1Y )\,
el‘1+l‘2 —e Y12 _ g, + (2 2 2 A
242 p1y1 + pT + p3) A1

1 o
+(p1 +p2 — D1 + =(p1 + p2)?le ™1 7¥20)

5(
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. 2(y1+p1) A — (1 —p1—p2)e™ ™2 Ay +wy
subjectto  — < = q0,

2(y2+p2) A1 — (L =p1—pa2)e 72 Ag w2
—y2[2(y2+p2) A1 — (1= p1, —pa)e” V"7 ¥2 A +ws] = 0,
weCy, A >0, A>0, A1+ =1,
(GMD') Maximize G(u,v,\,z,7)
= ((1—2X\)u? +u3 — v? — v3 + zuy

—(2riu; + r% + r%))\l —[(r1 4+ 1wy
1
+5(r+ rg)?]e 2 \g,

u1+u2 —v1—V2

1 1
e —e —§(v1+v2+(v%—|—v%)2)+22u2

—(2rju; + r% + r%))\l —[(r1 + 1wy

+ (7"1 + T2)2]eu1+u2 )\2)

1
2
) 2(uy + 7)1 + (1 + 71 + 1r)e T2 Ny + 29
subject to = q0,
2(ug +1ro) A1 + (1471 + ro)e“t T2 \g + 29
ug[2(uz + ro) A1 + (1 + 71 +72)e™> T2 Ny + 2] < ¢O0,
z€B1, AM>0, A>0, A +X=1

Our symmetric duality results can be applied to (GM P’) and (GM D'). How-
ever, the symmetric duality for (GM P') and (GM D’) cannot be proven by the
resultsin [1, 2, 4, 8, 18, 22, 23, 24], because our models (GM P’) and (GM D’) are
a pair of generalized multiobjective programming problems with non-differentiable
terms s(z|B) or s(v|C).
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