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1. Introduction

Over the last few decades, many authors, such as Hanson [1], Craven [2], Corley [3],
Zalmai [4] etc., studied different types of optimization problems. One of such optimization
problems is semi-infinite programming problem. In recent times, many authors, such as
Goberna and Lopez [5], Shapiro [6], etc., have studied optimality conditions of semi-infinite
programming problems. In 2005, Shapiro [7] studied the Lagrangian-type duality of semi-
infinite programming problems under convexity assumption. In 2010, Kostyukova and
Tchemisova [8] established sufficient optimality conditions of semi-infinite programming
problems using convexity assumption. In 2012, Mishra and Jaiswal [9] established the
sufficient optimality conditions of semi-infinite programming problems using generalized
convexity assumption. They also formulated duality model and proved the corresponding
theorems of Mond-Weir type dual.

In 1976, Avriel [10] introduced the notion of arcwise connectedness as a generalization
of convexity. It was basically introduced by replacing the line segment and joining two
points by a continuous arc. Later, Fu and Wang [11] and Lalitha et al. [12] introduced the
notion of cone arcwise connected set-valued maps as an extension of the class of convex
set-valued maps. Lalitha et al. [12] established the sufficient optimality conditions of set-
valued optimization problems via contingent epiderivative and cone arcwise connectedness
assumptions. In 2013, Yu [13] established the necessary and sufficient optimality conditions
for the existence of global proper efficient points of vector optimization problems using cone
arcwise connectedness. Yihong and Min [14] introduced the concept of a-order nearly cone
arcwise connected set-valued maps and derived the necessary and sufficient optimality
conditions of some set-valued optimization problems. Yu [15] established the necessary
and sufficient optimality conditions for the existence of global proper efficient elements
in vector optimization problems. In 2018, Peng and Xu [16] introduced the notion of cone
subarcwise connected set-valued maps. They also established the second-order necessary
optimality conditions for global proper efficiency of set-valued optimization problems.

In this paper, we consider a set-valued semi-infinite programming problem (SP),
where the objective function and constraints are set-valued maps. We are mainly interested
in establishing the sufficient KKT optimality conditions of the problem (SP) in terms of
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generalized cone arcwise connectedness. We also study the duality theorems of Mond-Weir
(MWD), Wolfe (WD), and mixed (MD) types associated with the problem (SP).

This paper is organized as follows. In Section 2, we state some definitions and
preliminary concepts of set-valued maps. The concept of p-cone arcwise connectedness is
included in Section 3. In Section 4, we establish (see Section 5) the sufficient KKT optimality
conditions for the problem (SP). We also study the duality results of various types using
generalized cone arcwise connectedness assumptions (see Sections 6-8). Section 9 concludes
the paper.

2. Definitions and Preliminaries

Let V be a real normed space and () be a nonempty subset of V. Then, () is said
tobeaconeif Av € (), forallv € Q) and A > 0. Furthermore, Q) is called non-trivial if
Q # {6y}, proper if Q # V, pointed if QN (—Q) = {6y}, solid if int(Q) # @, closed if
QO =, and convex if AQ+ (1 —A)Q C Q, forall A € [0,1], where int(Q) and Q denote
the interior and closure of (), respectively, and 0y is the zero element of V.

Aubin [17,18] introduced the notion of contingent cone in set-valued optimization
theory. Moreover, Aubin [17,18] and Cambini et al. [19] introduced the notion of second-
order contingent set in a set-valued optimization theory.

Definition 1 ([17,18]). Let V be a real normed space, @ # B C V,and v’ € B. The contingent
cone to B at v’ is denoted by T (B, v') and is defined as follows: an element v € T(B,v") if there are
sequences {An } in R, with A, — 0% and {v,} in V, with v, — v, such that

v+ Ayv, €B, Vn €N,
or, there exist sequences {t, } in R, with t, > 0and {v},} in B, with v}, — v, such that
tu(v), — ') — 0.

Let U, V be real normed spaces, 2V be the set of all subsets of V, and Q be a solid
pointed convex conein V. Let 7 : U — 2V be a set-valued map fromU to V,ie., F(u) CV,
for all u € U. The domain, image, graph, and epigraph of F are defined by

dom(F) ={u e U: F(u) # D},

F(A)=|J F(u), for any@ # A C U,

ucA
gr(F)={(u,v) eUxV:ve F(u)},

and
epi(F) ={(u,0v) e UxV :v e F(u)+Q}.

Jahn and Rauh [20] introduced the notion of contingent epiderivative of set-valued
maps. It plays a vital role in various aspects of set-valued optimization problems.

Definition 2 ([20]). A single-valued map D+ F (u',v") : U — V whose epigraph coincides with
the contingent cone to the epigraph of F at (u',7'), i.e.,

epi(D4+F(u',0")) = T(epi(F), (u',v")),
is said to be the contingent epiderivative of F at (u',v').

We now turn our attention to the notion of cone convexity of set-valued maps which
was introduced by Borwein [21] in 1977.
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Definition 3 ([21]). Let A be a nonempty convex subset of a real normed space U. A set-valued
map F : U — 2V, with A C dom(F), is called Q-convex on A if Vuy,up € Aand A € [0,1],

AF(u1) + (1= A)F(u2) € FAug + (1 — M) + Q.

In 1976, Avriel [10] introduced the notion of arcwise connectedness of set-valued maps.

Definition 4. A subset A of a real normed space U is said to be an arcwise connected set if for
all uy, uy € A there is a continuous arc Hy, u,(A) defined on [0,1] with a value in A such that
Huyu, (0) = ug and Hyy u, (1) = up.

Fuand Wang [11] and Lalitha et al. [12] introduced the notion of cone arcwise connectedness
of set-valued maps. It is basically an extension of the class of cone convex set-valued maps.

Definition 5 ([11,12]). Let A be an arcwise connected subset of a real normed space U and
F: U — 2V bea set-valued map, with A C dom(F). Then, F is said to be Q-arcwise connected
on A if

(1= AN)F(uy) + AF(u2) € F(Huyu, (M) +Q, Yug,up € Aand VA € [0,1].

Peng and Xu [16] introduced the notion of cone subarcwise connectedness of set-
valued maps.

Definition 6 ([16]). Let A be an arcwise connected subset of a real normed space U, e € int(Q}),
and F : U — 2V be a set-valued map, with A C dom(F). Then, F is said to be Q-subarcwise
connected on A if

(1 —=A)F(uy) +AF(uz) +ee € F(Hupuy(A)) +Q,
Yuy,up € A,Ve >0, and VA € [0,1].

3. p-Cone Arcwise Connectedness

Das and Nahak [22-25] and Treantd and Das [26] introduced the notion of p-cone
convexity of set-valued maps. They establish the sufficient KKT optimality conditions of
set-valued optimization problems under contingent epiderivative and p-cone convexity
assumptions. They also construct various duality models and prove the associated duality
theorems. For p = 0, we get the usual notion of cone convexity of set-valued maps
introduced by Borwein [21] in the year of 1977.

We introduce the notion of p-cone arcwise connectedness of set-valued maps as a
generalization of cone arcwise connected set-valued maps.

Definition 7. Let A be an arcwise connected subset of a real normed space U, e € int(Q)),
and F : U — 2" be a set-valued map, with A C dom(F). Then, F is said to be p-Q-arcwise
connected on A with respect to e if there exists p € R, such that

(1= A)F(ug) + AF(u2) C F(Huyuy(A)) +pA1 = A)|lug — ua|e + Q,
Vuy,up; € Aand VA € [0,1].

Remark 1. If p > O, then F is called strongly p-Q-arcwise connected; if p = 0, we have the
notion of O-arcwise connectedness; and if p < 0, then F is called weakly p-Q-arcwise connected.
Obuviously, strongly p-Q-arcwise connectedness = Q-arcwise connectedness = weakly p-Q)-
arcwise connectedness.

Further, we formulate an example of p-cone arcwise connected set-valued map, which
is not cone arcwise connected.
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Example1. Let U =R?, V=R, Q =R, and
1
A= {u:(ul,uz)ul—i-uzzz, u; >0, u220} c u.

Define Hy,s(A) = (1 — A)u + As, where u = (uy,up), s = (s1,s2), and A € [0,1]. Clearly,
A is an arcwise connected set. For the set-valued map F : U — 2V, defined as follows: F (u) = [0,2],
Uy + up > %, uy # up, and F(u) = [3,5] for {uq +uy < %} U{ug +up > %, Uy = up}, we
find that F is not Q-arcwise connected for u = (1,0), s = (0,1) and A = J. On the other hand,
by considering p = —2 and e = [3,3] = {3}, we get that F is a p-Q-arcwise connected set-valued
map for u = (1,0), s = (0,1).

Theorem 1. Let A be an arcwise connected subset of a real normed space U, e € int(Q}), and
F U — 2V be p-Q-arcwise connected on A with respect to e. Let u' € Aand v’ € F(u'). Then,

F(u) =o' € DyF(u', o) (Hly ,(04)) +pllu —u'|Pe +Q, Vu € A,

where

assuming that H!, (04) exists for all u,u’ € A.
Proof. Let u € A. As F is p-Q2-arcwise connected on A with respect to e, we have

(1= AN)FW') +AF () C F(Hy u(A) + A1 = A)|Ju —'||>e +Q,
VA € [0,1].

Let v € F(u). Consider a real sequence {A,}, with A, € (0,1), n € N, such that
An — 04+ when n — oo. Suppose

Uy = Hu’,u()\n)
and
Op = (1= A0)0 + g0 — pAn(1 = Ap) ||u — o | e.
Therefore,
vp € F(uy) + Q.
It is clear that
up = Hy y(An) = Hy (0) = 1,0y — 0/, whenn — oo,
—_ ! ! - !
Up — U _ Hy ,u()‘n) Hy ,u(O) Sy, (0+)1 when 1 — oo,
An A u',u
and
Un _U/ _ / 1 A 12 / 112 h
3 =0—0 —p(1—Ay)|lu—u'||"¢e = v—0" —pl|lu—u'|“, whenn — oco.
n
Therefore,

(H!, (04),0—0 —p|lu—u'|]%) € T(epi(F), (,v")) = epi(D+F (i, 0")).

u'u

Consequently,

v—v —pllu—ul? ¢ DyF(u',v")(H;y ,(04+)) +Q,
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which is true, for all v € F(u). Hence,
F(u) =0 € DyF(u', o) (H)y ,(04)) +pllu — i [[Pe+Q, Vu € A.
Hence, the theorem follows. [

4. Formulation of the Main Problem

Let U be a countably infinite subset of R, ® # A C R", and F = (Fy, Fo, ..., Fm) :
R" — 2R" G . R" x U — 2R be two set-valued maps with

A Cdom(F)and A x U C dom(G).

Let By, By, . .., By be n X n positive semi-definite symmetric real matrices. We consider
a set-valued semi-infinite programming problem (SP).

minimize (1 (x) + (xTByx)2, Fa(x) + (xTBox)2, ..., Fou(x) + (xTBpx)?)
xe

subjectto  G(x,u)N(—Ry) # @, Vu € U.
We define the feasible set of the problem (SP) by
S={xeA:G(x,u)N(-R}) # O,Vu € U}.

Definition 8. A point (x',y") € R" x R", with x" € Sandy' = (Y}, v5,...,ym) € F(X'),
is said to be a minimizer of the problem (SP) if for all (x,y) € R" x R™, with x € S and
y=Wry2.- ym) € Fx),

(y1 + (xTle)%,yz + (xTBzx)%, e Ym T+ (xTBmx)%)

— 0+ (B2 + (B, + (7 Bu')2) 2 (<R (B}
Definition 9. A point (x',y") € R" x R", with x" € Sand y' = (y},y5 ..., yu) € F(x'), is
said to be a weak minimizer of the problem (SP) if for all (x,y) € R" x R™, with x € S and
y =Wy ym) € Fx),

1+ (B2 y2 + (B y + (7T Ba) )
— W+ (TBI) 2,y + (¢TBox)E, .y + (XTBux)E) ¢ (—int(RY)).
Let ] be the index set, such that U = {u; : j € J}. Let ' € A. We denote a set J(x) by
J() = (€ :0 € G, uy)}.

We assume that J(x') # @.
For special case, when f = (f1, f2,..., fm) : R* — R"and g : R" x U — R are
single-valued maps, we can have multiobjective semi-infinite programming problem ([9])

® minimize  (f;(x) + (xTB1x)Z, fo(x) + (xTBox)2, ..., fu(x) + (xTBpx)2)
subjectto  g(x,u) € (—R4),Vu e U,
by considering F;(x) = {fi(x)},i=1,2,...,m,and G(x,u) = {g(x, u)} in the problem (SP).
5. Optimality Conditions
Letx; € R", i =1,2,...,m. Define maps TIBx :R" - R,i= 1,2,...,m,by

(.TBI'YZ')(X) = XTBZ'YI',VX e R".
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The gradient vector of . B;¥;, denoted by V(.” B;¥;), is given by
V(.TB%;) = B;%;.
Letx’ € Aand j € J(x'). Define a set-valued map G (., u;j) : R" — 2% by
G(., uj)(x) = G(x,u;),Yx € dom(G).

We establish the sufficient KKT optimality conditions of the set-valued semi-infinite
programming problem (SP) under p-cone arcwise connectedness assumption.

Theorem 2 (Sufficient optimality conditions). Let A be an arcwise connected subset of R",
x'e S, andy = (Y vh . ym) € F(¥'). Letx; € R", i =1,2,...,mand 2 = (z})jef,
with z; € G(x',u;) OV (=Ry). Let p;, p;, 07 €R, fori =1,2,..., mand j € J(x). Suppose that
F., 'Bix;,i=1,2,...,mand G(., uj),j € J(x), are p;-R-arcwise connected, p;—RJr—arcwise
connected, and p;-’ -R-arcwise connected set-valued maps, respectively, on A with respect to 1.
Further, we suppose that the contingent epiderivatives Dy JF;(x', y;) and D1G (., u;) (', z;) exist. If
there exist y; >0,i=1,2,...,m,and z;‘ >0,j€J(x'), with z]’-‘ # 0, for finitely many j, and

Eyz pitp)+ Y, zef (1)

jej(x)

satisfying the following conditions

m

(LD FW )+ BE)) + L 5DiG(u) (¥, 2) ) (HL . (0+))
i=1 j€I &) (2)

>0,Vx € A,
z]*z;» =0,Vje Jx), (3)
¥Bx <1,i=1,2,...,m, (4)

and )

(xTBix")2 = ¥'TBx;,i =1,2,...,m. (5)

Then, (x',y') is a weak minimizer of (SP).

Proof. Let (x/,y’) be not a weak minimizer of (SP). Then there exist x € S and y =
(y1,---,Ym) € F(x), such that

1 1 1
(1 + (xTle)f,yz + (xTBzx)f, e Ym+ (xTBmx)i)
<(yy + (x’Tle’)%,y/z + (x’TBzx’)%,. e Yt (x/TBmx’)%).
Asy* € R\ {6gn}, we have

1

1 1
yi(yi + (x"Bix)2) Zyz yi+ (x'TBix')2). (6)

Ms

I
—

Since F;, i = 1,2,...,m, is p;-R-arcwise connected on A with respect to 1 and
(x",y!) € gr(F;), we have

Fi(x) = yi = pillx = 2> € DyFi(x', yi) (Hy 1 (0+)) + Ry

Hence,
i — i — pillx — ¥'||> € Dy Fi(x', y}) (Hyy . (04)) + Ry
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Therefore,

vi (i = yi) = pillx = 2Py} > yi Dy Fi (¥ yi) (Hy o (04)). (7)

Again, as ."B;x;, i = 1,2,...,mand G(., uj), j € J(x"), are pi-R ; -arcwise connected
and p;-’ -R4-arcwise connected, respectively, on A, with respect to 1, we have
x"Bix; — x'TBx; — pjl|lx — X'||* > (Bix;)" (Hy (0+))
and
G(x,) — 2} — f|x = ¥ | € DG ) (', 2]) () (04)) + R
As x € §, there exists z; € G(x,u;) N (—=R4),j € J(x'). So, we have

/

2= 2= 0] ¥ = 11" € DyG () (+', ) (Hy (04)) + R+

Therefore,
v (TBiE = XTBE) — plllx = ¥ [Py > i (Bi%) (), (04)) ®)
and
z]’-‘(z]-—z;-) ||x—x’\|zz* 2 z;D1G (., uj) (v, 2 )(H’, (0+4)). 9)

From (7)—(9), we have

m
Y viyi—yi+x"Bx —xX"Bx)+ Y zi (2 — 2})

jeJ(x')
m
=2 Y vi o+ — k=2 Y =)
i=1 JjEI(x)
> (L i (DyFE )+ (BE)) + ¥ 2DiG(, 1) (%, 2)) ) (H ,(04)) = 0.
i=1 jeI’)

From (1), we have
m
Zy (vi—vyj+x"Bx —x"Bx)+ Y zj (zj — 2})
=1 jEI=")
5 m
> [lx = x| (Z (i+e)+ ¥ ze))

i=1 jeJ(x")
> 0.

As 77z ; =0and z € (-R4),Vj € J(x'), we have

Y. zi(zj—z) <0

jeI()

Hence,
m
Y vilyi—yi+x"Bx; — x'TBx;) > 0.
i=1

Using the generalized Schwarz inequality, we have

Nl=

(xTBix)%(EiTBﬁi) > XTBI'Y‘

I
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Again, from (5), we have
(x’TBix’)% =xTBx;,i=1,2,...,m
Therefore,

Z Y (y; (xTBx)z (7 B%;)z — (xTBix')) > 0.

From (4), we have YiTBl-EZ- <1,i=1,2,...,m. So, we have
(XTBZ'X)% 2 (XTBiJC)%(fiTBifi)%.

Hence,

—

m
1 1
Yy (yi+ (x"Bix)?) > Zyz yi+ ('TBix')7),
i=1
which contradicts (6). Hence, (x/,’) is a weak minimizer of (SP). [

6. Mond—Weir Type Dual

We consider the Mond-Weir type dual (MWD) of the problem (SP), where F; and
G(.,uj) are contingent epiderivable set-valued maps:

maximize (v} + (X'TB1%1),v5 + (¥'TBaX), ..., Yoy + (X' T BuXm))
subject to

(i (DR )+ BR)T) + 5 D00, 1)) (Hy , (04))
i= jej(x’
>0,Vx € A,

Z z;‘z; >0,

jer)
¥ B <1,% cR,i=12,...,m,
X eAy =W yn) € F(X),Z = (2)jep 2 € G ), j €,

m
yi >0,i= 1,2,...,m,2y;‘ =1,z" = (z]’f)jgl,z]’f >0,je],
and zj # 0, for finitely manyj € J.

Definition 10. A feasible point (x',y',%1,%2,...,%m, 2, y*,2*) of (MWD) is said to be a weak
maximizer of (MWD) if for all feasible points (x,y,X1,X2, ..., Xm,2,Y;,2; ) of (MWD),

vy + (XTBix1), yh + (*'TBa%2), ..., Y + (xX'T BuX))
£ (y1 + (xTB1%1),y2 + (xTBa%a), ..., ym + (xT BuZm)),

m

wherey = (y1,Y2, .-, Ym), Y = Yy Yo - Ym) ER

Theorem 3 (Weak duality). Let A be an arcwise connected subset of R" and x be an element
of the feasible set S of (SP). Let (x',y',%1,%a,...,Xm, 2, y*,z*) be a feasible solution of (MWD).
Let pi,pg,p;’ ER, fori =1,2,...,mandj € J(x'). Suppose that F;, "B;x;, i = 1,2,...,m,
and G(.,u;),j € J(x'), are p;-R i -arcwise connected, p;-R  -arcwise connected, and p;-’ R -arcwise
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connected set-valued maps, respectively, on A, with respect to 1, satisfying (5 1). Further, we

suppose that the contingent epiderivatives DyJF;(x',y;) and D+G (., u;) (' ,z;) exist. Then,

(F1(x0) + (I Bixo)?, Fa(x0) + (x4 Bax0)?, ..., Fun(x0) + (x4 Buxo)?)
— (y + (XTBix1), 5 + (X TBoX), ..., Yy + (X' ByXm)) € R™\ (—int(RY)).

Proof. Assume that there is point y; € F;(xg),i =1,2,...,m, such that

1 1 1
(v1 + (2§ B1x0) 2, y2 + (x( B2x0) 2, - .., Ym + (x4 Buxo)?2)
— (y + (XTBix1), 5 + (X TBox), ...,y + (X BuXm)) € (—int(R7)).

Asy* € R\ {0gn}, we have

uL 1 uL _
Y vi(yi+ (xgBixo)2) < Y vi (v + (x'TB;x;)). (10)
i=1 i=1

As F;, i = 1,2,...,m, is p;-Ri-arcwise connected on A with respect to 1 and

(x,y}) € gr(F;), we have
Fi(x0) = yi — pillxo — x'|I* € Dy Fi(x', yi) (Hy , (04)) + Ry

Hence,
yi —yi — pillxo — ¥'[|> € Dy Fi(x', y) (Hyy , (04)) + Ry

Therefore,
vi (i —yi) = pillxo = x'1Py; > yi Dy Falw', yi) (Hy o, (04)). (11)
As TBx;,i=1,2,...,m,is pg—]RJr—arcwise connected on A with respect to 1, we have
xg Bix; — X' Bix; — piflxo — «'||* > (Bxi)" (Hy ,, (0+))-
Therefore,
yi(xd Bix; — X'TBx;) — plllxo — X' || Py} >y (Bx;) T (H., . (0+)) (12)
i (Xg biX; iXi) — PillXo Yi Z Vi (biX; x,xg :

Again, as G(., u;),j € J(x'), is p;.’ -R -arcwise connected on A with respect to 1 and
z;. € G(x',uj),j € J(x'), wehave

G (xo, uj) — z; — 0} [|x0 — ®||> € D4+G(., uj)(x',2}) (Hy o (0+)) + R
As xg € S, there exists z; € G(xo,u;) N (—R4),j € J(x'), we have
zj—z; —pj [|[xo — x||> € D+G(., i) (x',2}) (Hy o (0+)) + R
Hence,

Z} (zj — zj) — pj |x0 — x’||zz]>-k > 27 DyG (., uj) (¥, 27) (Hy o, (04)). (13)
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From (11)-(13), we have

m
Y viyi—vi+x{Bx —xXTBx)+ Y z}(zj — z})
= T

m
—llxo =12 Y i (oi + ) — llxo =217 ) 2o
i=1

jeI()
> (L i Dy y) + (BE)) + L 2 DyG (1) (¥, 2)) ) (i 4, (0+))
=1 jel)
> 0.

From (1), we have

m
2]/?( (]/1 - ]/: + XgBifi — x'TBifi) + ‘ 2 Z}k (Z] — Z;)
=1 j€I)

2||xo—x’|\2(2yz pite)+ L zel)
JEI(X’)
> 0.

As ]Z(: )z]’-‘z;- >0,z; >0,and z; € (-R+), j € J(x'), we have
jej(x’

Y. zi(zj—z) <0

jeJ(x’)
Hence,

m
Z y;k (]/1 - ]/; + ngifi — x’TBifi) > 0.

Using the generalized Schwarz inequality, we have

Nl—

(ng,-xo)% (Y?Bifi) > ngiYi.
Again, from the constraints of (MWD), we have
¥ BE <1,i=12,...,m

1
Hence, (x{ Bixo)2 > x! B;x;. It shows that

s

Il
—

i (i + (x) Bixo)2) >Zyz v+ (x'TBx;)),

1

which contradicts (10). Therefore,

(y1 + (<3 B1x0) 2, y2 + (x§ Bax0) 2, -, Y + (x2 Bux0)?)
— (y + (XTB1x1), b + (X TBoxa), ..y + (X BuXm)) & (—int(R7)).
Hence,
(Fi(x0) + (x3 B1x0)2, Fa(x0) + (x§ Box) 2, .., Fin(0) + (x§ Bux)?)
— (y + (XTB1x1), 5 + (X'TBaX), ..., Ypy + (X' ByX)) € R™\ (—int(RY)).

It completes the proof of the theorem. [J
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Theorem 4 (Strong duality). Suppose that (x',y') is a weak minimizer of (SP), z' = (z])jej,
z; € G(x',uj) N (—R+) j€J andx; € R",i =1,2,...,m. Suppose that, for some y; > 0,

i=12,...,m with Zyl = 1and z* >0, w1thz # 0 for finitely many | € ]andz =0,

Vie J\J(). Equatlons (5. 2) (5.5) are satisfied at the point (x',y',%1,%2,...,%m, 2, y*,2%).
Then, (x',y',%1,%2,...,%m, 2, y*,2%) is a feasible solution of (MWD). If the Theorem 6.1 holds
between the problems ( SP) and (MWD), then (X', y',%1,%2, ..., %m, 2, y*,2*) is a weak maximizer
of (MWD,).

Proof. As (2)—(5) are satisfied at the point (x',y/,X1,..., %, 2/, y*,2*), we have

(fiy:‘wm(x’,yzwwixz # T 500 1) () (Hea04))
1= ]6]
>0,Vx € A,

z]*z;» =0,Vje Jx),
¥Bx <1,i=12,...,m

and )
(x'TBix")2 = x'TB%;,i =1,2,...,m.

Hence, (x',y/,%1,%2,...,%m, 2/, y*,z*) is a feasible solution of (MWD). Assume that the
weak duality Theorem 3 holds between the problems (SP) and (MWD). Let
(X, y,%1,%2, ..., %m, 2/, y*,2*) be not a weak maximizer of (MWD). Then, there exists
a feasible solution (x,y, X1, X2, ..., Xm, 2,7, 2;) of (MWD), such that

(v + (XTBix1),y5 + (X" BaXa), ...,y + (X" BpXm))
—(y + (xTBly?l),yz + (xTBZJ?Z), e Ym+ (xTBmJ?m)) € (—int(R%)).

wherey = (y1,...,ym) € R™. As (x’TBix’)% =x'TBx;,i=1,2,...,m, we have
1 1 1
(yy + (¥'TB1x")2,vh + (K TBox)2, ...,y + (X'TByx')2)
— (1 + (xTBlfl),yz + (xTBzfz),. e Ym + (xTBmJ?m)) € (—int(RY)),

which contradicts the Theorem 3 between (SP) and (MWD). Hence, (x',y,%1,...,%m, 2,
y*,z*) is a weak maximizer of (MWD). [

Theorem 5 (Converse duality). Let A be an arcwise connected subset of R". Suppose that
(X, vy, %1, %, ..., X, 2, y*, 2*) is a feasible solution of (MWD), with

1 .
(xTBix")2 = x'"B%;,i =1,2,...,m

Let pi,pg,p]’-’ €R, fori =1,2,...,mandj € J(x'). Suppose that F;, "Bx;, i = 1,2,...,m
and G(., u j), j € J(x"), are p;-R -arcwise connected, p/-R  -arcwise connected, and p}’ -R, -arcwise
connected set-valued maps, respectively, on A, with respect to 1, satisfying (1). We suppose that
the contingent epiderivatives DyJF;(x',y) and D;G(., u]-)(x’,z;) exist. Ifx' € S, then (x',y) isa
weak minimizer of (SP).

Proof. Let (x/,y’) be nota weak minimizer of (SP). Then, x € Sandy = (y1,¥y2,...,Ym) € F(x)
exist, such that

(y1 + (xTB1x)%,y2 + (xTBzx)%, e Ym+ (xTBmx)%)
— Wi+ (B2 s+ (¢TBox') 2,y + (X7 Bux)?) € (—int(RY)).
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Asy* € R\ {6gn}, we have

1 1 1
Yoy (i + (T Bix)2) < Y wi (vi + (¥ Bix')2). (14)
i=1 i=1
Since F;, i = 1,2,. i
(x/’yz) 6 gr(

,m, is p;-Ri-arcwise connected on A with respect to 1 and
i), we have
Fi(x) —yi —pillx = ¥'|* € Dy Fi(x, yi) (Hy ,(04)) + Ry
Hence,
yi — i — pillx = *'||* € Dy Fi(x, yi) (Hy (04)) + Ry
Therefore,

vi (i —vi)

Again, as TIBx;,i=1,2

= pillx = X'Py; = yi DrFil', i) (Hy 1 (04)). (15)
.,m,and G(.,u;), j € J(x"), are p/-R  -arcwise connected
and p”-R -arcwise connected, respectively, on A, with respect to 1, we have
x"Bix; — x'TBx; — pj||lx — ¥'||* > (Bi%;)" (Hy (0+))

and

G(x,u;) —

zj = pf llx = 21> € D1G (. uj) (', 2}) (Hy

0+)) +Ry.
As x € S, there exists z; € G(x,u;) N (

—R4),Vj € J(x'). S
£~ 2~ pllx > € DyG () (¢, ) (1 (04)) + B
Therefore,
yi (x"Bx; — x'TBx;)

_pin /H >yz Bx) ( J/C/,x<0+))
and

zi(zj— z}) — pj lx — x sz;‘ > 27 DG (., uj) (2, Z)(
From (15)-(17), we have
m
Y vi(yi—yi+x"Bx —xTBx)+ Y z
i=1 jeI)

2 = 2 !
=l =12} yi (i) = lx = X11* ) zjpj
i=1 jEI)

m
> (L vi (D1 F, ) + (B
i=1

)/c/,x(0+))'
z])
+ ¥ 2D (), z))(H', (0+)) > 0.
jeI()
By (1), we have
m
Y i (yi— i+ x"Bx; — X'TB;x;
i=1

Zp]

> |lx - ¥'| (Zyl pite)+ L 6]

jel(x
> 0.
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As. ]X(: )z]’-‘z;- >0,z; >0,and z; € (-R+), j € J(x'), we have
jej(x!

| Y. zi(zj—z) <0
jeI)

Hence,
i vi(y; — vl + xTBx; — x'TB;x;) > 0.
i=1
From the generalized Schwarz inequality, we have
(x"Bix)? (2] Bx)? > x"Bx;.
Again, by assumption, we have
(x’TBix’)% =xTBx;,i=1,2,...,m.

Therefore,

m
Yy (yi— v+ (x"Bix)? (T Bix;) — (¥ TB')
i=1

N—

) > 0.

As YiT Bix; <1,i=1,2,...,m, (from the constraints of (MWD)), we have
(xTBix)z > (xTB;x)2 (xTB;¥;)1.

Hence,
m

LLE 1 . 1
Y vi(yi+ (x"Bix)2) > Y yi(yi + (x'TBx')2),
i=1 i=1

which contradicts (14). So, (x,y’) is a weak minimizer of (SP). O

7. Wolfe Type Dual

We consider the Wolfe type dual (WD) of the problem (SP), where F; and G (., u;) are
contingent epiderivable set-valued maps:

maximize (v} + (xTB1%1),y5 + (X TBaX2), ..., Yy + (X7 BuXm)) + ( ) zj‘z})lRm
jelx’)

subject to

(iyi‘(D@(x’,y;) HER)+ B D), ) ) (Hy 1 (04))
i= jel(x!

>0,Vx € A,

¥ B% <1,%meR,i=1,2,...,m,

X eAY =W ym) € F(X), 2 = (2))jepw) 2 € G(Xup)j €,
m

yl* > 0/1 =12,...,m, y;k =1, and z* = (‘Z;’K)]'EIIZ;§< > 0/] € ]/

i=1

and z; # 0, for finitely manyj € J.
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Definition 11. A feasible point (x',y',%1,%2,...,%m, 2, y*,2*) of (WD) is said to be a weak
maximizer of (WD) if for all feasible points (x,y,X1,X2, ..., Xm,2,Y;,27) of (WD),

(yy + (X'TB1%1), vh + (x'TBoX2), ...,y + (X' TByXm)) + ( ) z]’-‘z;-) Igm
jeI(x')

Z (y1 + (xTB1%1),y2 + (xTBo®a), .. ., ym + (xTBiZm)) + ( Y z]’fzj)lRm,
j€I=)

where y = (y1,Y2, - Ym), ¥ = W1, Vb, -, Ym) € R™
We can prove the duality theorems of Wolfe type associated with the problem (SP). The proofs
are very similar to Theorems 3-5, and hence we omit it.

Theorem 6 (Weak duality). Let A be an arcwise connected subset of R" and xo € S. Let
(x", Y, %1, %o, ..., X, 2y, 2%) be a feasible solution of (WD). Let p;, o, p;.’ eR fori=1,2,...,m
and j € J(x'). Suppose that F;, TBix;, i =1,2,...,m,and G(., uj),j € J(x), are p;-R - -arcwise
connected, pf—[&.—arcwise connected, and p;-’ -R-arcwise connected set-valued maps, respectively,
on A, with respect to 1, satisfying (1). Suppose that the contingent epiderivatives D+ F;(x', ) and
D;G(., u]')(x’,z;) exist. Then,

(F1(x0) + (33 Bixo)?, Fa(x0) + (x4 Box0)?, .., Fun(x0) + (x3 Buxo)?)

2 (v] + (XTBix1),vh + (XTBoxy), ..., vy + (X' T ByXm)) + ( Y. z]*z;») Igpm.
jel@)

Theorem 7 (Strong duality). Suppose that (x',y') is a weak minimizer of (SP), z' = (z])jej,
z;- € G(x,uj)N(-Ry),j € J,andx; € R",i = 1,2,...,m. Suppose that for some y; > 0,

m
i=12,...,mwith )y =1and z;.‘ > 0, with z]’f # O for finitely many j € | and z]*f =0,
i=1
Vj € J\ J(x'), Equations (2)—(5) are satisfied at the point (x',y',%1,%2,...,%m, 2, y*,2*). Then,
(X, vy, %1,...,Xm, 2, y*,z*) is a feasible solution of (WD). If the Theorem 6 holds between the
problems (SP) and (WD), then (x',y',%1,%2, ..., %m, 2, y*,2%) is a weak maximizer of (WD).

Theorem 8 (Converse duality). Let A be an arcwise connected subset of R". Suppose that
(X, vy, %1,%2, ..., Xm, 2, y*, 2*) is a feasible solution of (WD), with

1 _ .
(xTBix")2 = ¥'"Bx;,i=1,2,...,m

and
* !/
E z;z] > 0.
jer)

Let pi,pf,p;f ER, fori=1,2,...,mandj € J(x'). Suppose that F;, TBjx;, i = 1,2,...,m,
and G(., u j), j € J(x"), are p;-R -arcwise connected, p/-R  -arcwise connected, and p}’ -R, -arcwise
connected set-valued maps, respectively, on A, with respect to 1, satisfying (1). We suppose that
the contingent epiderivatives Dy JF;(x',y) and D;G(., u]-)(x’,z;) exist. If X' € S, then (x',y) isa
weak minimizer of (SP).
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8. Mixed Type Dual

We consider the mixed type dual (MD) of the problem (SP), where F; and G (., u ]-) are
contingent epiderivable set-valued maps:

maximize (y'1+(x'TBm),yH(x’TBm),...,y;n+(x’TBmfm))+( y z;fz;)1Rm
jel)

subject to
m
(L vi (DR y) + BE)) + X 2D1G(,u)(x,2) ) (HL 1 (04))
i=1 jeI)
>0,Vx € A,
z}kz; >0,Vj € J(x),
¥ Bx <1,%cR,i=12,...,m
X eAY =W yn) € F(X),Z = (Z))jep z € G(x ) j €T,
m
yi>0,i= 1,2,...,m,Z:y;-k =1, and z* = (z}“)jej,z}k >0,j€],

and z]* # 0, for finitely many j € J.

Definition 12. A feasible point (x',y',%1,%2,...,%m, 2, y*,2*) of (MD) is said to be a weak
maximizer of (MD) if for all feasible points (x,y,X1,%2, ..., Xm,2,Y;,27) of (MD),

W+ (BT, b+ (B, oy (T Bu) + (L 22 T
jeI(®)

£ (y1+ (x"B1%1),y2 + (x"BaX2), .-, Y + (X" Bu¥m)) + ( Y Z;‘kzj)lRm/
jEI()

wherey = (Y1,Y2, .-, Ym), Y = Y Yo -, Yp) € R™

We develop the duality results of mixed type of the problem (SP). The proofs are very
similar to Theorems 3-5, and hence we omit it.

Theorem 9 (Weak duality). Let A be an arcwise connected subset of R" and xo € S. Let
(x", ¥, %1, %2, ..., Xm, 2, y*, 2%) be a feasible solution of (MD). Let p;, o}, p;-’ eR fori=1,2,...,m
and j € J(x). Suppose that F;, TIBx;, i =1,2,...,m, and G(., u]-),j € J(x), are p;-Ry-
arcwise connected, pg—R+—arcwise connected, and p;-’ -R-arcwise connected set-valued maps, re-
spectively, on A, with respect to 1, satisfying (1). Let the contingent epiderivatives D+ JF;(x',y})
and D1G(., u;)(x/, z]) exist. Then,

(F1(x0) + (x§ Bix0)2, Fa(x0) + (x§ Baxo)?, - .., Fuu(x0) + (x§ Bux0)?)

Z (yy + (TBix1), vh + (*'TBoXa), .., Yy + (X' T ByXm)) ( Y. zZiz )I]Rm
jej(x")

Theorem 10 (Strong duality). Suppose that (x',y') is a weak minimizer of (SP), z/ = (z j) il
z} € G(x',u;) N (—]R+) j€ ], andx; € R",i = 1,2,...,m. Suppose that for some y; > 0,

i=12,...,m with Zyl = 1land z* > 0, with z # 0 for finitely many j € | and z =0,

Vie J\J(x). Equatzons (2)—(5) are satisfied at the point (x',y',%1,%2, ..., Xm, 2, y*,z*). Then,
(X, y, %1, %, ..., Xm, 2, y*, 2*) is a feasible solution of (MD). If the Theorem 9 holds between the
problems (SP) and (MD), then

/ ! — = v / * *
(x/y 7 X1, X2,y Xm, 2,Y ,2 )
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is a weak maximizer of (MD).

Theorem 11 (Converse duality). Let A be an arcwise connected subset of R". Suppose that
(X, y,%1,%2, ..., %m, 2/, y*,2%) is a feasible solution of (MD), with (x’TBix’)% = x'TB;x;,
i=1,2,...,m. Let pi,pf,p;-’ €ER, fori=1,2,...,mand j € J(x'). Suppose that F;, .T B;x;,
i=1,2,...,mand G(.,uj),j€ J(x'), are pi-R -arcwise connected, pi-R | -arcwise connected,
and p}’ -R-arcwise connected set-valued maps, respectively, on A, with respect to 1, satisfying (1).
We suppose that the contingent epiderivatives Dy JF;(x',y;) and DG (., u;)(x/, zj) exist. If X' € S,
then (x',y') is a weak minimizer of (SP).

9. Conclusions

In this paper, we have established the sufficient KKT optimality conditions of a set-
valued semi-infinite programming problem (SP) under p-cone arcwise connectedness
assumptions. We studied the duality theorems of Mond—-Weir, Wolfe, and mixed types
associated with the problem (SP).
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