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Abstract: In this article, we consider a class of nonsmooth interval-valued multiobjective semi-infinite pro-
gramming problems with vanishing constraints (in short, NIMSIPVC). We introduce the VC-Abadie constraint
qualification (in short, VC-ACQ) for NIMSIPVC and employ it to establish Karush-Kuhn-Tucker (in short, KKT)-
type necessary optimality conditions. Related to NIMSIPVC, we formulate interval-valued vector Lagrange type
dual and scalarized Lagrange type dual problems. Subsequently, we establish weak, strong, and converse duality
results relating NIMSIPVC and corresponding dual problems. In addition, we introduce the notions of saddle
points for interval-valued vector Lagrangian and scalarized Lagrangian of NIMSIPVC. Moreover, we establish the
saddle point optimality criteria for NIMSIPVC. Various non-trivial examples are provided to demonstrate the
validity of established results. To the best of our knowledge, optimality conditions, Lagrange type duality, and
saddle point optimality criteria for NIMSIPVC have not been investigated yet via Clarke subdifferentials.
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1. Introduction

In the realm of mathematical programming, any constrained optimization problem involving
vanishing constraints is referred to as a mathematical programming problem with vanishing constraints
(in short, MPVC). The formulation of MPVC has been presented by Achtziger and Kanzow [1]. It is
imperative to note that the term vanishing constraints refers to the fact that in various applications
of MPVC, some of the constraints are often seen to vanish or become redundant at some points of
the feasible set. One of the primary challenges encountered in the investigation of MPVC is the
fact that the feasible set of MPVC may be non-convex and non-connected, despite the presence of
convex constraint functions (see, for instance, [1,2]). Furthermore, in general, the majority of standard
constraint qualifications, such as Mangasarian-Fromovitz constraint qualification (in short, MFCQ)
and linear independence constraint qualification (in short, LICQ), are violated at every feasible point of
MPVC (see, [1,2]). For a more comprehensive study of MPVC in various settings, we refer the readers
to [3-7] and the references cited therein. If the feasible set of MPVC is defined by an infinite number of
inequality constraints, then MPVC is termed a semi-infinite programming problem with vanishing
constraints (in short, SIPVC). Tung [8] has studied optimality conditions as well as duality results for
SIPVC involving continuously differentiable functions.

Multiobjective optimization problems involve the simultaneous maximization or minimization
of two or more conflicting objectives subject to some set of constraints. Due to their diverse appli-
cations in several real-world problems, including science and engineering (see, for instance, [9,10]),
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multiobjective optimization problems have been extensively studied by numerous researchers in
various settings (see, [7,11-13] and the references cited therein). Maeda [14] has studied constraint
qualifications for multiobjective optimization problems. Further, Li [15] has established KKT-type
necessary optimality conditions for nonsmooth multiobjective optimization problems. Guu et al. [16]
have derived strong KKT-type sufficient optimality criteria for multiobjective SIPVC under generalized
convexity assumptions. Antczak [17] has studied necessary as well as sufficient optimality conditions
for multiobjective SIPVC involving invex functions. Further, Tung [18,19] have derived KKT-type
necessary optimality conditions, as well as duality results for multiobjective SIPVC involving smooth
and nonsmooth functions under convexity assumptions.

In general, optimization problems involve deterministic values of the coefficients of objective
and constraint functions, leading to precise solutions. However, it is significant to observe that many
real-life optimization problems often involve uncertain or imprecise data due to measurement errors
or variations due to market fluctuations. Therefore, several techniques have been developed in
the literature for addressing optimization problems that involve uncertainty in data within various
frameworks (see, for instance, [20-28] and the references cited therein). It is worthwhile to note that
interval-valued optimization can effectively handle uncertain data even in those situations when it
is difficult to determine an exact probability distribution or fuzzy membership function. Therefore,
interval-valued optimization is the preferred method to address optimization problems involving
uncertain data rather than stochastic and fuzzy optimization (see, [29,30]). Wu [31] has studied KKT-
type optimality conditions for multiobjective interval-valued optimization problems. Further, Singh
et al. [32] have derived KKT-optimality conditions for interval-valued multiobjective programming
problems involving generalized differentiable functions. Tung [33] has established KKT-type optimality
conditions for semi-infinite programming problems involving multiple interval-valued objective
functions under convexity assumptions. Further, optimality conditions and duality results for an
interval-valued SIPVC have been developed by Su and Dinh [34]. Recently, Yadav and Gupta [35] have
investigated optimality criteria as well as duality results for multiobjective interval-valued semi-infinite
programming problems with vanishing constraints.

Over the past few decades, Lagrange duality and saddle point optimality criteria have gained sig-
nificant attention, see, for instance, [36-39]. Sawaragi et al. [40] have studied Lagrange duality theory
for multiobjective optimization problems under convexity and regularity assumptions. Further, Luc
[11] has widely discussed Lagrange duality and saddle point optimality conditions for multiobjective
optimization problems involving set-valued data. Wang et al. [41] have further extended the results
obtained by Sawargi et al. [40] for cone-subconvexlike functions. Jayswal et al. [42] have studied
saddle point optimality conditions for interval-valued optimization problems involving nonsmooth
functions. Further, Dar et al. [43] have studied optimality and saddle point optimality conditions for
interval-valued nondifferentiable multiobjective fractional programming problems. Recently, Tung
et al. [44] have studied Lagrange duality and saddle point optimality conditions for multiobjective
SIPVC with vanishing constraints. However, it is worth noting that Lagrange duality and saddle point
optimality conditions for a broader class of optimization problems, namely, NIMSIPVC, have not yet
been studied in terms of Clarke subdifferentials.

It is worthwhile to note that several researchers have studied necessary optimality conditions
for single objective as well as multiobjective optimization problems, see, for instance, [3,5,16,19,
45]. Moreover, Lagrange type duality and saddle point optimality criteria for various nonlinear
programming problems have been studied by numerous researchers (see, for instance, [44,46,47] and
the references cited therein). However, KKT-type necessary optimality conditions for NIMSIPVC
have not been investigated yet via Clarke subdifferentials. Furthermore, Lagrange type duality and
saddle point optimality criteria for interval-valued multiobjective SIPVC involving nonsmooth locally
Lipschitz functions have not been explored before. In this paper, we aim to address this research gap
by considering a class of interval-valued multiobjective semi-infinite programming problems with
vanishing constraints involving nonsmooth locally Lipschitz functions. We introduce the notions


https://doi.org/10.20944/preprints202407.1566.v1

Preprints.org (www.preprints.org) | NOT PEER-REVIEWED | Posted: 19 July 2024 d0i:10.20944/preprints202407.1566.v1

30f43

of VC-stationary points and VC-ACQ for NIMSIPVC. Subsequently, we derive KKT-type necessary
optimality conditions for NIMSIPVC by employing VC-ACQ. We formulate several Lagrange type
dual problems corresponding to NIMSIPVC, in particular, interval-valued weak vector, interval-valued
vector, and scalarized Lagrange type dual problems. We derive various weak, converse, and strong
duality results related to NIMSIPVC and the corresponding dual problems. In addition, the notions
of saddle points for the interval-valued vector Lagrangian and scalarized Lagrangian of NIMSIPVC
are introduced in the present article. Further, we have established the saddle point optimality criteria
for NIMSIPVC by establishing the relationships between saddle points and LU-optimal solutions of
Lagrangians of NIMSIPVC and the primal problem NIMSIPVC, respectively.

The novelty and contributions of this paper are fourfold: In the first fold, we extend the corre-
sponding results derived in [19,44,45] from smooth SIPVC to a nonsmooth category of optimization
problems, namely, NIMSIPVC. In the second fold, we extend the corresponding results established
by Joshi et al. [45] from single objective interval-valued SIPVC to multiobjective SIPVC involving
nonsmooth interval-valued objective function. In the third fold, several well-known results, see, for
instance, [18,19,44] are extended from SIPVC with real-valued objective functions to multiobjective
SIPVC with interval-valued objective functions. In view of the fact that NIMSIPVC belongs to a more
general class of optimization problems, we extend the corresponding results derived by Kanzi [48]
from single objective semi-infinite programming problems to NIMSIPVC in the fourth fold. In addi-
tion, we extend several well-known results derived in [1,14,30] for a broader category of optimization
problems, in particular, NIMSIPVC.

The rest of the article is organized in the following manner: Some basic mathematical preliminaries
and fundamental concepts used in the sequel are discussed in Section 2. We establish KKT-type
necessary optimality conditions for NIMSIPVC by employing VC-ACQ in Section 3. In Section 4, we
formulate interval-valued vector Lagrange type dual problems corresponding to NIMSIPVC, followed
by the weak, converse, and strong duality results. Further, we establish saddle point optimality criteria
for NIMSIPVC by utilizing the saddle points of an interval-valued vector Lagrangian of NIMSIPVC. In
addition, we have formulated the scalarized Lagrange type dual problems corresponding to NIMSIPVC
and derived weak, converse, and strong duality results in Section 5. Moreover, in Section 5, we derive
the saddle point optimality criteria for NIMSIPVC. Section 6 concludes the work presented in this
paper and provides various future research avenues.

2. Mathematical Preliminaries

In this article, N and R" are used to symbolize the set of natural numbers and Euclidean space
of dimension 7, respectively, and R"| represents the non-negative orthant of R". The standard inner
product is denoted by the symbol (-,-). Let £ C R be an infinite set. Then RI£! signify the linear space,
which is defined as follows:

RIEV:= {3 = (p)ker | e = 0, Vk € L, except j # 0, for finitely many k € £}.
The symbol ]R'f‘ is used to denote the positive cone of RI£l, which is defined as follows:
RIE = (= RIE | >0, Vke £
Fhe=A{n = (mker €R™ | e >0, Vk € L}.

Let C C R". The symbols cl(C), span(C), co(C),pos(C) are used to denote the closure, span,
convex hull, and positive conic hull of C, respectively. The following sets will be used in the subsequent
part of this article:

C :={zeR":(z,u) <0,VYu €},
C%:={zeR":(z,u) <0,Vu e},
CO:={ze€R": (z,u) =0,VucC}.
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Let us consider C1,C, C R". The following relations are from [18,19].

pos(Cy U Cy) = pos(Cq) + pos(Ca),
span(C; U Cy) = span(Cy) + span(Cy).

Consider any p, v € R". We define the following notations that will be used in the sequel of this paper.

H=VS U <1/j,Vj:1,2,...,l.

“I/ljSV]', Vj:1,2,...,l,

uv &
M < v, foratleastonek € {1,2,...,1}.

psvep<v,Vje {1,2,...,1}.

A function ¥ : H C R" — R is a locally Lipschitz function around u € H, if there exists a neighbour-
hood V of y and a constant K > 0 such that |¥(u) — ¥(v)| < K||u —v||, Vu,v € V.

In the following definition, we recall the notion of a contingent cone of a non-empty subset of R"
as given in [49].

Definition 1. Let @ # H C R" and 5 € cl(H). The contingent cone to H at i is symbolized by T (11, H),
and is given by:
T@ H):={deR"dy e R", t; |0, i+ tydy € H, Vk € N}.

The following definition of a convex subset of R" is from [50].

Definition 2. Let H C R" and y, w be any two arbitrary distinct elements of H. H is said to be a convex set if
the following condition holds:
(1-7t)u+tweH VTel01],.

In the following definition, we recall the notions of Clarke’s directional derivative and Clarke’s
subdifferential for a real-valued locally Lipschitz function (see [51]).

Definition 3. Let ¥ : H C R" — R be a locally Lipschitz function around y € H. Then
(i) the Clarke’s directional derivative of ¥ at y in direction v is defined as follows:

Yly+tv) ¥

Y°(u;v) = limsup ;

y—u,tL0

(ii) the Clarke’s subdifferential of ¥ at y is given by:

oY (u) :={n e R"Y¥°(;v) > (n,v), Yv € R"}.

The following Lemma from [51] presents various properties of Clarke’s directional derivative and
Clarke’s subdifferential of a real-valued locally Lipschitz function, which will be used in the sequel.

Lemma 1. Let ¥ and ¢ : H C R" — R be two locally Lipschitz functions around p € H. Then the following
statements hold:

(i) 0. ¥ (p) is a non-empty, convex, and compact subset of R".
(ii) The Clarke directional derivative of ¥ at u for every v € R", satisfy the following:

Yo(wv) = max{(n,v)| n € 0¥ (u)}.

(iii) The set-valued map u = .Y (y) is an upper semicontinuous set-valued function, provided ¥ is locally
Lipschitz on R".

d0i:10.20944/preprints202407.1566.v1
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(iv) Forany o € R, we have o.(0¥ (1)) = 00 (). Furthermore, 9.(¥ + ¢)(u) C 0¥ (1) + 9cp(p).
(v) If'Y is locally Lipschitz on an open set containing [y, v], then

Y(p) =¥ (0) = (5" 0—m),
for some z € [y, v) and ¢* € 9.¥(z).

In the following, we recall the definition of a convex function defined on a convex set H C R"
(see, [52,53]).

Definition 4. Let ¥ : H C R" — R be a locally Lipschitz function. Y is said to be;

(i) convex at u € H, provided the following condition holds:

Y(p) —¥(H) = (& u—n), V¢ € oY (u),Vu € H.

(ii) strictly convex at y € F, provided the following condition holds:
¥(u) =¥(H) > & p—H), V&€ ¥ (u), V€ H\ {5}

Let us discuss the interval analysis presented in [54].
Let 7 be the collection of all closed intervals in R, defined as follows:

T = {[mt, m4)|mt < m"}.

For any two intervals M = [ml, m"] and N = [nk, nY] € T, we define

() M+N={m+n:me MandneN}=[mt+nt,md+n"].
(b)) ~M={-m:me M} =[-m", —m].

It is worth noting that any real number m can be represented as a closed interval, since M, = [m, m].
Let M = [ml,m"] and N = [nl, nYl] € T. We define the following relations:

(@) M =y N <= mbt <nltand mY < nl,

(bp) M <y D <= M =y N and M # N, that is, one of the following condition is satisfied:
mbt < ntand mY < nY or mt < nl and mY < nY, or m* < n* and m4¥ < n4.

() M < N = mE < nl and mY < nY.,

Let Z7 be the collection of all interval-valued vectors where each element M € Z? can be defined
as:

M = (Mjy,..., M,) such that for every i = 1,2,...,p, M; = [mF,mH] is a closed interval.
Consider two arbitrary interval-valued vectors, M and N. Then

(a3) M= uN& M, <y N, Vi=12,...,p.
(bs) M<uNe M; Xy N;, Vi=1,2,...,p, and My <y N for somei # k.
() M<iyNe&M; <5, N, Vi=12,...,p.

Remark 1. 1. If M Ay N, then from (a3), (bs), and (c3) we have

(ME =N ¢ —RL A\ {0}, (MY — N ¢ —R, \ {0},
or (ME = NE) ¢ —RL N {0}, (MY —NY) ¢ —RL,
or (ME—NE) ¢ —RL, (MY - NU) ¢ R\ {0},

where ML = (ME,ME, ., ME) e R, MY = (MY, MY, ..., M) e RL
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2. If M £j; N, then from (az), (b3), and (c3), we have
(ME—NE) ¢ —intRf, (MY — NY) ¢ —intR/".

A function ¥ : R" — T is termed as an interval-valued function if ¥ (y) = [¥%(u), ¥"(y)] where

YL, U : R" — R are real-valued functions such that ¥X(x) < ¥Y(u),Vu € R". An interval-valued

function ¥ : H — Z is known as locally Lipschitz function on H if ¥*, ¥¥ are locally Lipschitz on H.
Let us define the following sets for a nonempty subset A C Z7 as follows:

WMinA := {M € A|(I' = M) N —intR,, =@, (IY — MY) N —intR, =@, VI € A},
MinA := {M € A|(I* = ML) n R\ {0} =@, (1" —= MY)n—R\ {0} =@, VI € A,
or(It = MH)N-R, =@, (IY-MU)N-RL\{0} =@, VI € A,
or (I' = MY N —RL\{0} =@, (1Y - MY)n R, =@, VI € A}.

The notion of LU-convexity of an interval-valued function defined on a convex subset is presented
in the following definition (see, for instance, [30]).

Definition 5. Let ¥ : H C R" — T be any interval-valued function on a convex set H. ¥ is said to be
LU-convex at u € H, if ¥* and ¥Y are convex at .

The following lemmas from [50,55,56] will be instrumental in establishing KKT-type necessary
optimality conditions for NIMSIPVC.

Lemma 2. Let {D;|i € L} be any arbitrary collection of non-empty convex sets in R". Further, let
B = pos ( U Di> :
i€l
Then, any non-zero vector lying in set B can be expressed as a non-negative combination of at most n linearly

independent vectors, each belonging to some different set D;.

Lemma 3. Let D, £, and M be any arbitrary (need not be finite) index sets. Consider the maps d; : D — R",
ej: & — R and fi, : M — R" as follows:

di(i),...,dn(i)),
€1(j),---/en(j))'

Further, suppose that the set co{d;|i € D} + pos{ej|j € £} + span{fu|m € M} is a closed set. Then the
following statements are equivalent:
Statement 1. The following system of inequalities

(d;j,v) <0,ie D,D#Q,
<€]',1/> < O,j S 5,
(fm,v) =0,me M,

has no solution v € R".
Statement I1. The following relation holds:

0 € co{d;|i € D} + pos{e;|j € £} + span{ fu|m € M}.
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Lemma 4. Suppose that D is any non-empty and compact subset of R". Then the following statements hold:

(a) The convex hull of D is a compact set.
(b) The pos D is a closed cone, provided 0 ¢ coD.

3. Optimality Conditions for NIMSIPVC

In this section, we introduce the notion of a VC-stationary point and VC-ACQ for NIMSIPVC. By
employing VC-ACQ, we derive KKT-type necessary optimality conditions for NIMSIPVC in terms of
Clarke subdifferentials.

Consider the following nonsmooth multiobjective interval-valued semi-infinite programming
problem with vanishing constraints on R", as follows:

NIMSIPVC Minimize F (u) = (F1(u), Fa(u), ..., Fi(n)),

= ([F (), FL )L [F5 ), F5 )] - [F (), FH (),
subject to ¥ (u) <0, Vk € L,
Cilw)=0,Vie B=A{1,2,...,r},
Qi(u)>0,VieC={1,2,...,s},
Qi(W)Ri(n) <0,VieC=1{12,...,s},

where 7}, FH . R" - R(ie J7 = {1,2,..,1}), ¥+ R" 5 R (ke £), {; : R" > R (i €
B), Qi, R; : R" — R (i € C) are locally Lipschitz functions on R". Notably, £ need not be a finite set.

Remark 2. 1. If L is a finite set, FE(p) = FL(u), Vi € J7, Vu € R", and if 75 = {1}, then
NIMSIPVC reduces to the problem MPVC as considered by Achtziger and Kanzow [1].

2. If g7 = {1}, then NIMSIPVC reduces to a semi-infinite interval-valued optimization problem as
considered by Joshi et al. [45].

3. g7 = {1}, FE(w) = FH(n), Vu € R", and if B = @ = C then, NIMSIPVC reduces to the
semi-infinite programming problem which was considered by Kanzi [48].

4. If FL(p) = FH(p), Vi € 7, Vu € R" and L is a finite set and if B = @ = C, then NIMSIPVC
reduces to the multiobjective constrained optimization problem (P) considered by Maeda [14].

5. 1fB=Q =_Candif FF, FY, ¥+ : R" — Rare real-valued functions for everyi € J”7, and if t € L,
respectively, then NIMSIPVC reduces to the problem (P), considered by Tung [33].

6. If FE(u) = FH(p), Vi € J7, Vu € R", then NIMSIPVC reduces to the problem (P) as considered by
Tung [19].

7. 0If F(p) = Fl(n), Yu € R, and if for every p € R", 9. F(u) = {VF ()}, acF (1) =
{VFH (W)} (i € T7), 0¥i(p) = {V¥r(u)} (k € L), 0cLi(p) = {Vi(p)} (i € B), 9:Qi(p) =
{VOi(u)} (i € C), 0:Ri(n) = {VRi(un)} (i € C), then NIMSIPVC reduces to the problem (P) as
considered by Tung [18] and Tung et al. [44].

The feasible set for NIMSIPVC is given by:
G:={n e R"¥i(p) <0, ke L, Gi(n) =0,i€B, Qi(p) 20,i € C, Qi(u)Ri(u) <0, ieC}. (1)
Let i € G. Then, the following sets will be used in the sequel:
P() := {k € LI¥x(p) = 0}, P () := {o¥ e RIF o) =0, vk e £},

where P(7) signify the index set of all active inequality constraints and P¥ (7) contains all active
constraint multipliers at 7, respectively.

In the following definition, we recall the notions of LU-efficient solutions for NIMSIPVC (see,
[19,44]).
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Definition 6. Let 1 € G. Then jiis a
(i) locally LU-efficient solution of NIMSIPVC, if there exists a neighborhood V of 1 such that for every
n € VNG, the following conditions hold:
Fi(w) Au Fi(p), ¥ie I7,
Fi(u) Aru Fj(#), for at least one j € Jr.

The symbol Eff;, . is used to denote the set of all locally LU-efficient solutions of NIMSIPVC.
(ii) locally weakly LU-efficient solution of NIMSIPVC, if there exists a neighborhood V of 1 such that for any
i € G NV, the following condition holds:

Filw) A Fi(R), vie J7
The set of all locally weakly LU-efficient solutions of NIMSIPVC is denoted by WE(f, ,...

Remark 3. 1. If V = R" in Definition 6, then i € G is known as an LU-efficient and weakly LU-efficient
solution of NIMSIPVC, respectively.
2. The symbols Eff and WEff are used to denote the sets of all LU-efficient and weakly LU-efficient solutions
of NIMSIPVC, respectively.

Consider an arbitrary feasible element 7. Then the following index sets are defined as follows:

He(p) = {i € J|Qi(n) >0},

Ho(pr) :=={i € C[Qi(jr) = 0},

Hio(w) == {i € C|Qi(jr) >0, R;(m) = 0},
Hi— () :={i € C|Qi() >0, Ri() <0},
Hot (1) := {i € C|Qi(1) = 0, Ri() > 0},
Hoo (1) :={i € C|Qi(#) =0, Ri(pr) =0},
Ho— (1) == {i € C|Qi(§) =0, Ry(pr) <0}

The following definition extends the notion of a VC-stationary point for NIMSIPVC from [18].

Definition 7. Let i be an arbitrary feasible element. Then i is known as a VC-stationary point of NIMSIPVC
if there exists (/\L,Au, ot ot 09, O'R) e R xR x PY (1) x R" x R® x R® such that the following condition

holds:
0e ¥ (M) + Ao () + X ofocte () + Y ofacdi(i) — ¥, 029:Q4(7)
iegr kel i€eB ieC (2)
+ Y dRocRi(n),
ieC

L uy — Q — Q R
where L (A7 AL =1 03,y = O T me ) 2 O T oo

R —
TH. (D) UHo- (1)Ut ()
The symbol VCgp is used to denote the set of all VC-stationary points of NIMSIPVC.

>0, and

Remark 4. If 7L (u) = FX(u), Vi € J7, Vi € R then, Definition 7 reduces to Definition 2.2 presented
by Hoheisel and Kanzow [2].
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For any element i € G, define the following sets:

PY () == {k € P(@)|oy’ >0},

B (1) := {i € Blo* > 0}, BE () := {i € Blo* <0},

Hy (7) == {i € Ho(M|e2 >0}, Ty (1) == {i € Ho(m)|o2 < 0},
+

)

) :

) :

):={i € Hor ()0 >0}, Moy () = {i € Hoy()|c2 < 0},
) :={i € Ho()|o > 0},
) :

) :

) :

) :

+

(7
(7
(7
(7

*(
(
|
(
(

= {i € Hyo(@)|o]* >0}, = {i e Hoo(m)|of <0},

H () : (

={ie Hi- (Mol <0}, ( ) := {i € Hor (m)|of* > 0},
)=
)=

HT [z
H,. = {i € Hos (0)|o* < 0}, HSO 1) := {i € Hoo(1)|o}* >0},

7
7
7

(7

o0(7) = {i € Hoo(j)|of* <0}, H{_(51) := {i € Ho_(j)|o]* > 0}.

00

Now, we extend the definition of a VC-linearized cone given by Tung [33] from smooth MSIP to a
broader class of optimization problems, namely, NIMSIPVC.

Definition 8. Let 1t € G. The VC-linearized cone at 1 is given by:

Ly () == {v e R"|(y,v) <0, 771? € oY (1), Vk € P(),

1715,1/ =0, 171 €9.0i(p), Vie B,

n2v) =0, m € 9:Qi(), Vi € Hos (1),

n2,v) >0, ’71 € 9:Q;(H), Vi € Hoo(jt) U Ho- (1),
0, 17Z € d:Ri(i), Vi € Hio(h),

<0, 171- € oRi(#), Vi € Hoo(H)}-

v

)
)
Fov) < i(#)
) i(#)
For an arbitrary element 7 € G, we define the following sets that will be used in the subsequent

part of this article:

U oY), &= Uati(m), o= U 9.2,

keP(7) ieB i€Ho4 (1)
fo,= U -a0@ &= U aRrim)
i€Hoo (1) UHo- (71) i€t o(7)
ng = U ach (ﬁ)’
i€H o (#)UHoo ()

Remark 5. In view of the Definition 8, it is worth noting that
Lve(i) = (E¢)” N (&)° N (Eg,)° N (Eg,)™ N (ER,) ™
Now, we present VC-ACQ for NIMSIPVC.
Definition 9. Let i1 € G. Then VC-ACQ for NIMSIPVC is satisfied at 3, if
Lyc(m) €TH9).

Remark 6. 1. In view of the Remark 1, Definition 9 extends Definitions of VC-ACQ presented by Tung (see
[18,19,33]) for a broader class of optimization problems, namely NIMSIPVC.
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In the forthcoming theorem, we derive KKT-type necessary optimality conditions for NIMSIPVC
by employing VC-ACQ.

Theorem 1. Let i € WEff;,. and Ky = pos(Ey U Eg, U Er,) + span(E; U Eq, ) be a closed set. Further,
suppose that VC-ACQ is satisfied at . Then i € VCgp.

Proof. Since i € WEff},., implies that there exists a neighborhood V of 7 such that there does not
exists any u € V N G, satisfying:

Fi(u) =iy Fi(m), Vie g7.

Let us first verify the following condition:

]
( U o F () Uac}"l-”(y)) NT(76) = 2. 3)

ieg”

This verification involves two cases:
CaseL.If0 € ac]:jL (#)or0 e ac]-']-u (7) for at least one i € J7, then, we are done. Since

(S
( U acEHu)uacfi“(y)) — 0.

ieJ*
Therefore,
o
U aFmuacF (@) | nT@G) =
ieJ*
Case II. Assume 0 ¢ 9.F1(71) and 0 ¢ 9.F! (#) for any i € J7. On the contrary, we suppose that
there exists v € R” such that v € (U;c 77 9 F} (1) U9 F (ﬁ))6 NT (7, G). It follows that

(@ vy <o, vie g7, vet ea.Fl (),

4
(@ v) <0, vie g7, vei € o. FH (). ?

Moreover, v € T (j1,G). This implies that there exist real sequences t,, | 0,v;; — v as m — oo and
v € R" such that 7 + t,,vy,, € G for all m € N. Utilizing the mean value theorem from Lemma 1(v),
for every m € N, there exist y,, € (i, # + tVm) and C,% S ac]-'lL (ym), satisfy the following condition:

FL(f A+ tmvm) — FL () = tw & Vi), ®)

In view of the fact that 9. ¥} () is a compact set in R”, this implies that {5, }%_; C 9%k (y) is
a bounded sequence in R". By utilizing the upper semicontinuity of map p + 9. FF (i), we get some

subsequence §,Lnk of sequence ¢L, such that C,Lnk — Ef € 0. FE (7). In view of (4), we infer that

@) <o.

From (5),
FL (P + twgvmy) = Fi (1)

Emy

=L
= (G vmy) — (E1,v) <0.
Therefore, there exists a natural number M; such that

FEF A+ tmvm,)) < FE(H), Yk > My.
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Hence, there exists a subsequence {7 + t},v}, }%°_, of sequence {7 + ty vy }°_; such that
Fr(f+tyvm)) < Fi (7).

On following the similar steps as above, there exists a subsequence {7 + t2,v2,}%°_, of the sequence
{# + thvh }_, such that

FL(f+ i) < FT(R),

Fy (B tuvm) < Fz (7).

Similarly, we can get a subsequence {7 + t},v, }%°_, of the sequence {7 + ty vy }_; such that

FL(i+thvy)) < FL(i),
Fr(u+thvl)) < Fr(n),

Ft i+ tyvy) < Ff (7).

In view of the Definition 1, we have 7 + v, € G for sufficiently large m € N such that % + t/, v, € V,
contradicting the fact that 7 € WEff;,.. Hence,

S}
(U . FL(71) Ud.F] (;4)) NT@#G) = 2.

icg”

From the given hypothesis, VC-ACQ holds at 7. This implies that there does not exist any v € R” such
that the following system of inequalities have any solution. That is,

&) <0, et e Frm), vie g7,

vy <o, ¢t ea.Flm), vie g7,

(. v) <0, m‘f € ¥k (fr), Vk € P(fi),

(nf.v) =0, yf € 3L;(), Vi € B,

(n2,v) =0, 771 € 0.Q;(1), Vi € Hoy (),

(n2,v) >0, m € 0:Q;(7), Vi € Hoo(i) U Ho (71),
<771Rr ) <0, ’71 € IcRi(H), Vi€ Hio(f) U Hoo(1)-

Moreover, from Lemma 1, CO{U, cg7(0cFF () Ua.FH (7))} is a compact set. This implies that
co{Uje 7 (0 FF () Uac FH (7)) } 4 Kz is a closed set. From Lemma 3 it follows that

0e CO{ U (O FEm) U ac}"iu(y))} +pos(Ey U Eg, UER,) +span(E; U o, ).

iegJ*
Equivalently,
0e { U @F-m) U acfi”w»} +pos(Ex) + pos(Eq,) + pos(Ex,) + span(£y)

icgF

+span(&o, ).
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Therefore, there exists (AL, AU, 0¥, 0%, 09, oR) € ]RZJr X ]RZJr x P(71) x R" x R® x R® such that the fol-
lowing condition holds:

0e Y (Aot + Aol M)+ L afac¥i(m) + Y ofocih)

ieJ” keP(n) ieB
— Y 020:Qi(m) + ) o3 Ri()
ieC ieC
- LoUy—1,2 _0oQ R
with L (A7 +A7) = Lo, ) = 0 O3 mutte- () = O O omomeo(e) = O and

icg”

R _
T3, (@)U (B)UHo, () = O B

Remark 7. 1. If 77 = {1} and L is a finite set and if FF(u) = FX(u), Vi € J7, Vu € R" then, in

view of the Remark 2, Theorem 1 reduces to Theorem 1 derived by Achtziger and Kanzow [1].

2. If FE(u) = FY(u), Vi € J7, Vu € R", in view of the Remark 2, Theorem 1 reduces to Proposition
3.1(ii) from [19].

3. IfFE(u) = FH(u), Yu € R", Vi € J7 and if for every p € R", 0. FL () = {VFE(n)},
OF () = {VF (W)} (i € T7), 0¥k(p) = {V¥r(w)} (k € L), cLi(u) = {V&i(u)} (i €
B), 0.Qi(n) = {VQi(u)} (i € C), ocRi(1) = {VRi(n)} (i € C) then, Theorem 1 reduces to
Proposition 1(ii) deduced by Tung [18].

In the following example, we illustrate the significance of Theorem 1.
Example 1. Consider the problem (Py) as follows:

(P1) Minimize F (u Fa(p))
=(nu—unu—u+m}[(w—n%iam—n2+wr4ﬁﬂ),

subject to Y- (p) = (T —1)(pp — 1) <0,teL=101],
Q) =(m-1)=
Q1 (W) Ra(pn) = (1 )(Hz —-1) <.

The feasible set of the considered problem is given as follows:

G = {(p,p2) € B2 > 1, po = 13U {(, o) € R¥[p1 = 1, i = 1}
U{(p1, p2) € Ry =1, pp > 1}

Evidently, i = (1,1) is an LU-efficient solution of (P1). In particular, 7 is a weakly LU-efficient solution of

(P1).
The contingent cone to the set G at 11 is given by:

T(7,G) = {(d1,d2) € R}|dy >0, dp = 0} U {(dy,d2) € R?|d; =0, dy =0}
U{(dq,dz) € R?|d; =0, dy > 0}.

The VC-linearized cone at Ji is given by:

Lyc(f) == {(d1,dp) € R*|dy >0, dy =0} € T (7, G).
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This implies that VC-ACQ is satisfied at 11. Now, the Clarke subdifferentials of every function involved in the
problem (Py) are given by:

9 F1 (1) = co{(=1,0),(1,0)}, acF{ (1) = co{(~1,2),(1,2)},
9. F5 (1) = {(2,0)}, 0 FH () = {(2,2)},
o ¥ (7) ={(0,(r - 1))}, 2:Q1() = {(1,0)},
I R1(p) = {(0,1)}.
Moreover,
(0¥ (7))~ = {(d1,d2) € R?|d, > 0},
(—0:01(7)) ™ = {(d1,d>) € R*|dy > 0},
(—0:R1(71)) ™ = {(d1,dp) € R?|d < 0}.
Therefore,

Ky, = pOS(S\Y U ng U ng) =R; xR,

is a closed set. All the hypotheses stuted in Theorem 1 are satisfied at 1, implies that 1 is a VC-stationary point
of (P1). That is, there exist AL = 1 = AL = AU =AY 7 = (a‘f,alg, T1°) such that

1, 7=0,
oy = .
0, otherwise,

o _
1)
1, m

q

% E - 0 Ifwe ChOOS@ gl - <_1/0)/ glll = (_1/2)/ é-r% = (2/0)/ 6121 = (2/2)/ 17”‘[1[ = (O/T_
= (1,0), nF = (0,1), then the following condition holds:

0= Aet + A5y + Afe + ASes + Y Tine —oen + o™
tel0,1]

Remark 8. 1. It is worth noting that LICQ is not satisfied for NIMSIPVC at 5 = (1,1) in Example 1.
Let hy(p) = (u1 — 1)(p2 — 1) in the aforementioned Example 1. Then, the Clarke subdifferentials of
hi, ¥+ (t € [0,1]), and Qq at 7i are given as follows:

I () = {(0,0)}, o¥<(#) = {(0,r=1)}, VT €[0,1], 9. Q1 () = (1,0).

Notably, n* € d:(7), n¥ € 3:¥-(7) (v € [0,1]), 72 € 3.Q1 (i) are not linearly independent
vectors. Hence, LICQ is not satisfied at 7.

2. It is worthwhile to note that MFCQ is also not satisfied for NIMSIPVC at LU-efficient or weakly
LU-efficient solutions. Let us consider the following example:

(P2) Minimize F () = (F1(p), F2(n)),
= ([lr2 =1 2 =1+ G = 12], [0 = 1% 1 = D2 + (12 =12 ),
subject to Y (u) = —1(p — 1) <0, T €[0,1],

G(p)=m—-1=0,

Qi) = (1 —p2) 20

hi(p) = Qu()Ra(p) = (1 — p2)(p2 —1) < 0.

The feasible set of the considered problem is given as follows:

G={(n,2) ER?|uy =1, pp =1}
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Evidently, i = (1,1) is an LU-efficient solution of (P,). In particular, 1i is a weakly LU-efficient solution
Of ('Pz)

Now, the Clarke subdifferentials of each constraint function at 1 are given as follows:

ocl1() ={(1,0)},  9¥<(w) ={(0,—7)}, VT € [0,1],
ach(p) = {(1'_1)}/ achl(ﬁ) = {(Orl)}'

Evidently, 9.1 (#) is a linearly independent set. Suppose that there exists a vector d = (dq,dp) € R?
such that

0, (dr,d2)) =0, 15 €aci(m), (Y, (d,d2)) <0, ¥ € a:¥-(7), T € [0,1],

Q Q = h h — ©)
(17, (d1,d2)) <0, 47 €9 Qi (), (i, (dv,d2)) <0, 1y’ € Ocha (7).
It follows that

(S, (dr, da)) = dy = 0, 5 € 301 (70),

(n¥,(dy,d2)) = —Td2 <0, 5t €9 ¥ (%), T €[0,1], )
(2, (d1,d2)) = d1 —dr < 0, 42 € 3:Q1(7),

(nt, (d1,d2)) =0 <0, n} € dchy (7).

It is evident from (7) that the system of inequalities in (6) does not have any solution d € R2. This claims
that MFCQ is not satisfied at 7.

4. Interval-Valued Vector Lagrange Type Duality Models and Saddle Points for NIMSIPVC

In this section, we formulate interval-valued vector Lagrange type dual problems for NIMSIPVC,
namely, interval-valued weak vector and interval-valued vector Lagrange type dual problems. Further,
we establish various weak, strong, and converse duality results that elucidate the relationship between
the primal problem NIMSIPVC and its associated Lagrange type dual problems. Moreover, this section
deals with the notions of saddle points for the interval-valued vector Lagrangian of NIMSIPVC, in
particular, weakly LU-saddle point and LU-saddle point.

Let us formulate the interval-valued weak vector Lagrange type dual problem for NIMSIPVC.
Consider ¢ = (0¥, of, 09, (TR) € R'f' XxR'xR* xR’ ande = (1,1,...,1) € R!. Then the interval-
valued vector Lagrangian I : R" x R‘f‘ x R" x R® x R® — T is defined as follows:

L(u,0) = (La(p, 0), La(p, @), - .. L (p, 0)),

where L;(,0) = [LE(u,0), LY (p,0)], Vi € J7, and
LM(u,0) = Fh(p) + <Z‘Tk P ( )+Zaféi =Y 0P0i(n) + Y o Ri( y))
kel ieB ieC ieC (8)
LU(V/‘T) = ]:u(]/l)+ <Z U]:Ij‘lfk(y)—l—Z(Tiggi ZUQQZ +Z(TRR ))

kel ieB ieC ieC

4.1. Interval-Valued Weak Vector Lagrange Type Duality

We define an interval-valued weak vector Lagrangian dual function 1 : ]R'f‘ xR xRS x R® = 7!
as follows:

¥(0) = WMin{LL(p,0)[u € G}.


https://doi.org/10.20944/preprints202407.1566.v1

Preprints.org (www.preprints.org) | NOT PEER-REVIEWED | Posted: 19 July 2024 d0i:10.20944/preprints202407.1566.v1

15 of 43

Let u € G. Then the interval-valued weak vector Lagrange type dual problem of NIMSIPVC is
formulated as follows:

VCDWVE (1) WMax (o)
subject {0 07\p() = 0, 075, (i) = O

R Q
oo () = O %3y 2 O

The feasible set of VCDWVL (1) is denoted by GwvL(x), and is defined as follows:

L
QWVL(H) = {0' = (O"F,O'g,O'Q,U'R) S RL‘ x R" x R® x RS|0’E\P([J) > 0, 0")7'§+7(y)UH0,(]4) > 0,
R Q
o (1) S O O3, g 2 OF-

The notion of a weakly LU-efficient point of VCDVVE (1) is presented in the following definition
by extending the corresponding definition presented by Tung et al. [44] from smooth multiobjective
SIPVC to a broader class of optimization problems, namely, NIMSIPVC. For more details, we refer the
readers to [41].

Definition 10. An element I € Uyeg,,, w () is said to be a weakly LU-efficient point of VCD"VE(u),
provided
Te WMax |J (o).

TEGWVL(y)

Equivalently, there does not exist any I € Useg,,, Y(0) such that
I<iyL
Remark 9. It is worth noting that VCD"VE (1) depends on the feasible point .

Now, we propose the interval-valued weak vector Lagrange type dual problem of NIMSIPVC,
independent of any feasible point, as follows:

VCDWVYE WMax ¢(0)

subjectto o € Gy = [ GWVL(u)-
ueg

Remark 10. Orne can easily note that the feasible set of VCDVL is a non-empty set. That is, Gwyr =
Niueg Gwvr () # D

In the following theorem, we derive weak duality results that relate NIMSIPVC with its corre-
sponding Lagrange type dual problem VCDWVL.

Theorem 2. Let y be an arbitrary element of G and I € Upeg,,,, ® P(0). Then

F(u) Ay L

Proof. From the given hypothesis, there exists o € Gy ;) such that I € (c). Therefore, we have

kel ieB icC icC

Fp)+ <Z o) + Y ot i) — Y 02 Qi(n) + Z@RRi(m>e Al )


https://doi.org/10.20944/preprints202407.1566.v1

Preprints.org (www.preprints.org) | NOT PEER-REVIEWED | Posted: 19 July 2024

d0i:10.20944/preprints202407.1566.v1

16 of 43
On contrary, we suppose that
Fu) <tu L
which implies that
Fiw) <1 Fl(p) < I vie 7. (10)
In view of the fact that u € G, we infer that
() <0 (ke L), Ci(p) =0(i€B), Qi(p) 20 €C).
Moreover, 0 € Gyyy () implies that
Y, gt =0, Y o¥k(w) <0,
kelP(u) ke L\P(n)
Y Uféi(ﬂ) =0,
ieB
Y, oPQm=0 Y Qi
i€Ho(p) i€H (1)
Y. ofRi(p) <0 Y 0" Ri(p) < 0.
i€Hot (1) i€y (u)UHo—(n)
These equations yield that
Y k() + Y of i) — Y02 Qi) + L o Rip) <0, (1)
kel icB icC icC
and hence,
+ Y (1) + Y ot zi(n) — Y 02Qi(n) + Yo oRRi(n) < Fh(w), Vie J7,
kel ieB ieC ieC
)+ Y o () + Y ot gi(u) — Y 020i(n) + Y of Ri(p) < Fl(n), vie J7.
kel ieB ieC ieC
From (10),
FEu) + Y o) + Y 0t gi(u) — Y 02Qi(p) + Y oRRi(u) < I}, Vie g7,
kel icB icC icC
Frlo) + ¥ ol () + Y ot gilp) — Y o2Qi(n) + Y ofRi(w) < 11, vie g7,
kel ieB ieC ieC

which is a contradiction to (9). Hence, the proof of the theorem is complete. [J

Remark 11. If L (u) = FY(u), Vi € J7, Vu € R and if 0. FF () = {VFL ()}, 9. FY (n)
= {VFI (W} (i € T7), 0¥k(n) = {V¥x()} (k € L), cZi(n) = {VEi(w)} (i € B), 9:Qi(p) =
{VOi(u)} (ieC), ocRi(1) = {VRi(u)} (i € C) then, Theorem 2 reduces to Proposition 3.1 from [44].

The relationship between weakly LU-efficient solution and weakly LU-efficient point of NIM-
SIPVC and VCDWVL has been derived in the following theorem.

Theorem 3. Consider an arbitrary i € G, T € Guyrm)
LU-efficient point of VCD"VE (7).

,and F (@) € (7). Then F(j) is a weakly
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Proof. On the contrary, we suppose that F () is not a weakly LU-efficient point of VCDWVL (7). This
implies that there exists I € () for some 7 € Gyyy ) such that

F(#) <iu I (12)

In view of the fact that i € G,7 € Gy (z), and from the proof of Theorem 2, we have

Fr + Y ofvm) + Y7 6(m) — Yol Qi(n) + Y. oFRi(f) < Fr(m), vie J7,

kel ieB ieC ieC
U + Y of () + Y e (i) — Y o2 Qi) + Y oF Ri(j) < FH(n), Vie J7.
kel ieB ieC ieC
From (12), we yield that

Fra+ Y el @+ Yo - Y o20i(m) + Y orRi(7) < IF, vie g7,
kel ieB ieC ieC

FUG) + Y ol () + Y o0 4(n) — Y. o20i(m) + Y or R, () < 1Y, Vie 77,
kel ieB ieC ieC

contradicting the fact that I € (). Therefore, F (7) is a weakly LU-efficient point of VCDWVL(7r). [

In the following theorem, we derive a converse duality result that relates our primal problem
NIMSIPVC and the corresponding interval-valued weak vector Lagrange type dual problem VCDWVL.

Theorem 4. Let i € G, 0 € Gy, and F (i) € (7). Then i € WEff.
Proof. On the contrary, we suppose that i ¢ WEff. This implies that there exists u € G such that
F(u) <iu F(@)- (13)

On following the similar steps in Theorem 2 and in view of the fact that y € G, T € Gwyr C QWVL(ﬂ),

it follows that
YT Y(p) + Zﬁféi ZO’QQ )+ Y 7RRi(n) <
kel ieB ieC ieC

From (13) for every i € J7 we have

LE(u, @) + Y T () + Y (n) — Y 720i(n) + Y. 7R Ri(p) < FE(R),
kel ieB ieC ieC
LY (,7) := Fl () + Y o ¥e(p) + Y 770 (0) — Y 02Qi(n) + Y. oRRi(n) < FE(7),,
kel ieB ieC ieC

which is a contradiction to the fact that F (1) € ¢(7). Therefore, i € WEff. [

Remark 12. Theorems 3 and 4 extend Proposition 3.2 established by Tung et al. [44] from smooth multiobjective
semi-infinite programming problems with vanishing constraints to a broader class of optimization problem, in
particular, NIMSIPVC.

In the following example, we illustrate the significance of Theorems 2, 3, and 4.

Example 2. Consider the problem (Py) from Example 1.
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The feasible set of the considered problem is given as follows:
G:={(p1,p2) ER?|py > 1, pp =13 U{(p1, jr2) € R? [y =1, pp = 13
U{(1, p2) € RP|py =1, 2 > 1},
For the sake of convenience, we break the feasible set into three disjoint sets as follows:
G'i={(m,p2) €R* 1 > 1, o = 13,

G = {(p, m2) ER*u1 =1, pp =1},
G = {(p, ) ER*|py =1, pp > 1}.

Formulate the interval-valued vector Lagrangian for (P1) as follows:

L(p,0) = F(u) + ( Y o ¥e(u) —JF)Q(VHUFR(V))E-

T€[0,1]

Then,

=1+ L of(t—D(2—1) —02(pu — 1) + o (1 — 1)
L (y,0) = €01 ’
1 =12+ Leepor ox (T— D (p2 — 1) =02 (p2 — 1) + o (1 — 1)
and
=1+ + ¥ o (-1 (2 —1) =022 —1) + of (1 — 1)
}Lu(]/t,o') _ T€l0,1]

(=12 + (2 =1 + e%l]aj(T D2 —1) =02 (42 = 1) + o (1 — 1)

Now, we define ¢ : R\_[FOJ]I x R x R = R? as follows:
(o) = WMin{L(p,o)|u € G}.

Consider an arbitrary point u € G'. Then P(u) = [0,1], Hos (#) = {1}. The interval-valued weak
vector Lagrange type dual problem VCDWVLI (1) of (Py) is formulated as:

VCD"VH (11) WMax ¢(0)

subject to ot € Rt[ro’l“, X ER, 019 > 0.

Similarly, for u € G, we formulate the following interval-valued Lagrange type dual problem corresponding to
(P1):
VCD"VE2 (1)) WMax ¢(0)

subject to o¥ € ]R‘Ll, o € R, (TlQ eR,
and for some y € G2, interval-valued Lagrange type dual problem of (Py) is given by:

VCD"VE3 (1) WMax ¢(0)

subject to ot € R‘f', o <0, (71Q eR.
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The interval-valued weak vector Lagrange type dual problem, which is independent of a feasible point, is defined
as follows:
VCD"VE WMax (o)

[01]]

subject to ot e R' (717z <0, O’Q > O..

Let 7t = (1,1). Then F (%) = ([0,1],[0,0]). Let & = (7,72, ) such that

1, 7=1,
7y = .
0, otherwise,

0'1 =0, (71 =1
Now,

v [ =10+ (1 = 1), [pa = 1+ (1 = 1) + p3]
Vo ‘WM’”{({wl—1>2+<m—1>,;<<m—1>2+<m—2>2>+<u1—1> )"* eg}

Then one can easily verify that F (i) € (7). Therefore, from Theorem 3 , F (i) is a weakly LU-efficient point
of VCDWVL (7).

LetT = (7%, T2, TF) such that 7f =0, VT € [0,1], 72 = 0, )% = 0. Then one can easily verify that
F(#) € (7). Therefore, from Theorem 4 we conclude that (1,1) is a weakly LU-efficient solution of problem
(P1)-

In the next theorem we derive the strong duality result, which elucidates the relationship between
NIMSIPVC and interval-valued weak vector Lagrange type dual problem.

Theorem 5. Let i € WEff,,. such that VC-ACQ is satisfied at ji and let Ky be a closed set. Further,
assume that F; (i € Jf) Yy (ke PY(@), 5 (i€ BY), — ¢ (ieBY), Q(icHy, (@) —Qiic
H-]I0+(;4) U Hoo(y) U HO_(y)), R; (i € Hi, () UHY, (7)) are LU-convex and convex at i, respectively.
Then there exists T € Gyyy ) such that F ( ) (7). Furthermore, F (i) is a weakly LU-efficient point of
vCD"VE (7).

Proof. Since 7 € WEff},. and VC-ACQ is satisfied at 7 then, from Theorem 1, 7 € VCgp. Therefore,

there exist XL,XU € Rﬁr X RL, T = (ET,?g,FQ,?R) e PpY (1) x R" x R® x R® such that the following
condition holds:

0e Y (RacFLm) + A 0:F () + X T ac¥u(h) + Y 750:8()

ieJF kel ieB
- Y 720.Q:(5) + Y_oRoRi(H),
ieC ieC
—L —u - —9Q - o)
where 2, (W7 +3) =1 7% ) =0 Tmne i 2 O e = 0 and

EZ+ (7)UMo_(7)UHo, () = 0- This implies that there exist ¢ € BC}'L( ), EHeod. FHm) ie J7) 0 €
¥y (7) (ke L), 7° €3.:(7) (i € B), 72 € 3. Qi(7) (i € C), i € 3. Ri(7) (i € C) such that

Y () + Lol + Lot - L otal + Lotk =0 (14)

iegr kel ieB ieC ieC

Further, one can obtain the following:

ZFETk(ﬁ)+ZE§Q Z(TQQ )+ YRR (0) =

kel ieB ieC ieC
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Hence,
L (7,0) = FH(m), LY (7,0) = FY (). (15)
Let us assume that there exists ji € G such that
L(#,0) =iy L(#, o) = F(1).
That is,
Li(7) <Li (o), Li(0)<L{(%0), vie J”.

Equivalently, for every i € J7, the following inequalities hold:

Fi)+ Yot (p) + Y ovgi(n) — Y. 720i(j) + Y oR R, (ji)

kel ieB ieC ieC

<.7:L +20klfk )+Z(71€€1 ZUQQ +ZO’ Ri(H),
kel ieB ieC ieC

Fl) + Y o (i) + Y o5 0i(i) — Y o2 Qi) + Y o Ri(f1)
kel ieB ieC ieC

<FH@) + Y et @) + Y 7 (i) — Y. 72Qi(h) + Y oFRi(R).
kel ieB ieC ieC

Multiply both equations by A5, A7, and add them, we get

2()\ Fh(ji ZA]—"U >+Zak‘f’k )+2¢7§gi - Y 720:i(i) + Y 7RRi(7)

icg”r iceJ* kel ieB ieC icC
iL _ —
- Y N Fr@ - Y AVF (Zak‘f’k )+Za§§i(y Y 720;i(m) + Y TRR( ))
ieJF ieJF kel ieB ieC ieC
< 0.

(16)
Now, from the LU-convexity of F; (i € J7) at 7 we have

Fr(p) — FH(m) > (&
Fuw) - Flm) = (&

), V& € 0cF(m), i€ T,
) ngu € ac]:iu(ﬁ)/ icJg”.

‘= \

=
=

‘= \

Moreover, from the convexity assumptions of all the constraint functions at 7 we have the following
inequalities:

(&, i — 1) < Ye(f) — ¥e(m), Vid € 0 ¥k(), k € PY(m),

)
(s, =) < G(R) — (7)) = 0, Vi € i), i € BS(7),
(—nf, =) < (0 (R) — (=8 (@) =0, ¥ — nf € 0c(~Li(R)), i € BE(7),
(21 —1) < Qi) — Qi(), VP € 0:Qi(1), i € Hy, ()
(=121 —7) < —Qi() — (—Qi()), ¥ — 12 € 0:(—Qi(w)), i € Hy, (1) UH,_ (1) UHgo(7),
)

i) <
(%, i =) < Ri(fi) — Ri(m), Yt € 0cRi (), i € M, () UHT _ () UHg, (7).
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On multiplying the above inequalities with & > 0 (k € ]P"F(ﬁ)), (Tlg > 0(i € Bi(ﬁ)), (7?

. SN L m = AR oy = .
0 (i € BE(), 78 < 0 (i € Hy (7)), 78 > 0 (i € Hy, () UHy_(7) UTyo()), 7 > 0 (i
HT (%) UHT _ (%) UHG, (7)), respectively and add them we get,

m A

Y (M Fm N F ) + <za;fwk + Y7 - Y o) + Y oRRi(i)

icg”r kel ieB ieC ieC
- ¥ (WA A E @) + (Z () + Y70 — Y T Qi) + Y R Ri()
icg” kel ieB ieC ieC

\/\ N .

—L —u _ _ _

> < Y (A ne )+ Lol + Lot - Y el Yokl -
iegJ” kel icB ieC ieC

From (16) we get that for every ¢ € 0. FF () (i€ J7), ¢H € o0c FA () (i € TF), nf € 0¥k (1) (k €

L), 1} € 0:i() (i € B), 5 € 0.Qi(7) (i € C), nF € 3 Ry(7) (i € C),

<Z(A555+A56F)+203112’+20?77§foi O 4 Y- u>

iegr kel ieB ieC ieC

which is a contradiction to (14). Therefore, there does not existany y € G such thatL(u, o) <j; L(%, 7).
From (15) we get that F (1) = L(7,0) € (o). Furthermore, from Theorem 3, F () is a weakly LU-
efficient point of VCDVVE (7). O

Remark 13. If FF(p) = FH () = Fi(w), Vie 7, p € R and if o FF () = {VFF(n)},

oF (n) = {VF (W} (i € T7) 9‘1’k( ) = {V‘I’k( )} (ke £), 0:Gi(w) = {VE(uw} (i €
B), 0cQi(n) = {VQi(u)} (i € C), ocRi(n) = {VRi(u)} (i € C) then, Theorem 5 reduces to Propo-
sition 3.4 from [44].

Now, we provide an example to demonstrate the significance of Theorem 5.

Example 3. Consider Example 1 and let i = (1,1). From Example 1, 7 is a VC-stationary point of (Py).

Moreover, F (1) = ([0,1],[0,0]) and F;(i = 1,2),¥, Q1, Ry are LU-convex and convex at Ji, respectively.

Therefore, all the hypotheses in Theorem 5 are satisfied. Hence, from Theorem 5 there exists ¢ = (E‘TP,ElQ,E?)

such that
1, 7=0,
7= N
0, otherwise,
o2 =0, 7% = 1such that F(ji) € () and F (i) is a weakly LU-efficient point of (VCD)"VVL2 (7).

4.2. Interval-Valued Vector Lagrange Type Duality

In this subsection, we formulate an interval-valued vector Lagrange type dual problem corre-
sponding to NIMSIPVC and further elucidate the weak and strong duality results.
Define a set-valued function ¢ : R‘fl x R" x RS x R® = ! as follows:

V() == Minyc{L(y,0)|u € G}.
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Let us formulate the interval-valued vector Lagrange type dual problem of NIMSIPVC for a given
u € G, in the following manner:

VCDYL (1) Max ¢ (o)

. Y R
subject to T\P() >0, Ta () <0,

W <
R
THy(w)utHe (1) = O T3, ()

The feasible set of VCDV! is symbolized by Gvi(u), and is given by:

Gy = {0 = (c¥,0%,09,0%) e ]le‘ x R" x R® x RS)Wg\P(#) >0, U§0+(V) <0,
R Q
H(Ho— () = O T3, (i 2 O

In the next definition, we extend the definition of a weakly LU-efficient point of VCDVL (st from
Tung et al. [44]. For further details, we refer the readers to [11,41].

Definition 11. An interval-valued vector I € Uycg,, @) WV (o) is said to be an LU-efficient point of VCDVL (u),
provided

ITeMaxye |J 9V(0).

7€GvL(u)
Equivalently, there does not exists any I € Uyeg,, ¥V (o) such that
I <ru I
Remark 14. It is worth noting that VCDVE () depends on the feasible point p.

Now, we propose the interval-valued vector Lagrange type dual problem for NIMSIPVC, which
is independent of the choice of a feasible element, as follows:

VCDVE Max ¢ ()

subject to 0 € Gy = ﬂ GvL()-
ueg

Remark 15. One can easily note that the feasible region of VCDV" is always non-empty i.e. Gy = Niuegy, ® #
Q.

In the following theorem, we establish the weak duality result that elucidates the relationship
between NIMSIPVC and VCDVL. The proof is analogous to the proof of Theorem 2 and we will omit it.

Theorem 6. Let y be an arbitrary element of G and I € Upeg,, ) V(). Then

F(u) Aru L.

Remark 16. Theorem 6 extends Proposition 3.6 derived by Tung et al. [44] from smooth multiobjective SIPVC
to NIMSIPVC, which belongs to a broader category of optimization problems.

In the following theorem, we derive the relationship between a feasible point of NIMSIPVC and a
LU-efficient point of VCDVL, respectively. The proof is analogous to the proof of Theorem 3 and we
will omit it.


https://doi.org/10.20944/preprints202407.1566.v1

Preprints.org (www.preprints.org) | NOT PEER-REVIEWED | Posted: 19 July 2024 d0i:10.20944/preprints202407.1566.v1

23 of 43

Theorem 7. Consider an arbitrary ji € G, T € Gyy ) and F (1) € V(7). Then F(f) is an LU-efficient
point of VCD ().

In the following theorem, we derive the converse duality result that relates our primal problem
NIMSIPVC and the corresponding interval-valued vector Lagrange type dual problem VCD'L. The
proof is analogous to the proof of Theorem 4 and we will omit it.

Theorem 8. Let i € G, & € Gyr, and F(f) € ¢V (7). Then 1i € Eff.

Remark 17. Theorem 7 and 8 extend Proposition 3.7 deduced by Tung et al. [44] from smooth multiobjective
SIPVC to NIMSIPVC, which belongs to a more general category of optimization problems.

In the following theorem, we derive the strong duality result relating NIMSIPVC and the interval-
valued vector Lagrange type dual problem of NIMSIPVC.

Theorem 9. Let i € WEff;,. such that VC-ACQ is satisfied at ji and let K be a closed set. Further, assume
that F; (i € J7), ¥ (k € PY(@), G (1 € B), —¢i (€ BY), Qi (i € Ho, (), - Qi (i € Hyy (MU

Hoo(ﬂ) U HO_ (7)), Ri (i € HI,(7i) UHyy (7)) are strictly LU-convex and convex at i, respectively. Then
there exists © € Gyy () such that F () € ¢V (7). Furthermore, F (7) is an LU-efficient point of VCDVL ().

Proof. Following the similar steps in Theorem 5, we obtain

Y o) + Y o540 — Y 7R Qi) + Y o Ri() =

kel ieB ieC ieC
Hence,
L'(m,o) = FH(m), LY(go) = FU(p). (17)
Let us assume that there exists some ji € G such that
L(ﬁ,ﬁ) <Lu L(ﬁ,?).

This implies that
Li(1,0) < Li(f,0), Li'(7,0) <L{'(70), Vie J7,
and for at least one p € J7, exactly one of the following relation holds:
{me<%ww m{%mws%wm 0r{%mw<%mw
p (7,0) < Li/(7,0) Ly (7,0) < £}/ (7,9) Ly (#,7) < Ly (7,0).
Equivalently, for every i € J7, the following inequalities hold:

L)+ Y ab e (p) + Y. 0 6i(p) — Y. 720i(p) + YRR, (1)

kel ieB ieC ieC
<FHm+ Y oF (D) + Y 0000 — Y 02 Qi) + Y 0F Ri(),
kel ieB ieC ieC
Y+ Y of (i) + Y o5 5() — Y o2Qi() + Y o7 Ri(ft)
kel ieB ieC ieC

<Fl@ + Yo% m) + Y a0 — Y 720i(h) + Y. oRRi(7),

kel ieB ieC ieC
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and for at least one p € J7, the following condition holds:
)+ YT () + Y () — Y o2Qi(R) + Y TR R (1)
kel icB ieC ieC
<.7:L +20’ka )+ZE§§Z Z(T Ql +2(T R )
kel ieB ieC ieC
Fla) + Y o ¥e(m) + Y or i) — Y. 72 Qi) + Y o1 Ri(f)
kel ieB ieC ieC
<Flm+ Y ot + Y5 u@) - Y o2 + Y. oFRi(0),
kel ieB ieC ieC
or
Fr) + Y od (@) + Y ovzi(p) — Y. 72 Qi) + Y 7R Ry ()
kel ieB ieC ieC
<Fy(m)+ Y o ¥i(i) Z¥gl - Y 720i(m) + Y oRRi(m),
kel ieB ieC ieC
Fla) + Y o ¥e(m) + Yot gi(i) — Y. 72 Qi) + Y o1 Ri(f)
kel ieB ieC ieC
<Fl@+ Y o) + Y7 i) - Y o2 Qi) + Yo Ri(7),
kel ieB ieC ieC
or
S+ Y o) + Y o) — Y oR Qi) + Y o R (1)
kel ieB ieC ieC
<Fi@ + Y o ¥e(m) + Y o) — Y 72Qi(m) + Y eRRi(7),
kel ieB ieC ieC
Fla)y+ Y o ¥e(m) + Y or i) — Y. 72 Qi) + Y o Ri(j)
kel ieB ieC ieC
<Fl@+ Y ¥ + Y oti(m) — Y oPQi(m) + Y 7R Ri(7)
kel ieB ieC ieC
On multiplying with XiL, Xl-u >0 (i € J7)suchthat ¥ (XZL +X,’71 ) =1, we have
ieg”
—L . _
Y (M FH @+ N F ) + o) + L ota(n) - L elim) + L oFRi()
iegr kel ieB ieC ieC
-y (/\ FL) + A FU (i )—l—ZUka @)+ Y &am) - Y720, + Y 7 Ri(m)  (18)
icegF kel icB icC icC
<0.

In view of the fact that ]-'I-L, ]-"iu, Vie J7 are strictly LU-convex at 7, we have

FHp) — FFm) > &t p—m), vek e o.F (m), vie g7
Fa) — FHm) > (&, i —mn), vel e o. FA (), Vie J7.

Following the similar steps in Theorem 5 along with the convexity assumptions of all the constraint
functions, we obtain

Y (NFH@ A F ) + ¥ o) + Y (i) — el Q) + Y e R()

ieJF kel ieB ieC ieC
- ¥ (MA@ A F @) + e + Y tm - Yo Qi) + X o () 19)
iegr kel ieB ieC ieC

(3 (st A%e) + Lol + o - o LB

=NEa kel icB icC icC
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From (18) and (19), we obtain that for every ¢& € 0. FF (1) (i € JF), ¢ € 0. FU () (i€ T7), nf €
0¥ (7) (k€ L), 17 €0:Li(7) (i € B), 12 €0:.Q(7) (i € C), R € 0.Ry(70) (i € C),

< ¥ (Atek+ A0e) 4 S ot + Dbt - Lo+ Dol —y> <o
icegF kel ieB ieC ieC

which is a contradiction to the fact that i € VCgp. From Theorem 7, F (ji) is an LU-efficient point of
VCDVY (7). Furthermore, from Theorem 8, we conclude that 7 € Eff. This completes the proof. [J

Remark 18. Theorem 9 extends Proposition 3.8 deduced by Tung et al. [44] from the smooth case of multiobjec-
tive semi-infinite programming problems with vanishing constraints to nonsmooth semi-infinite programming
problems with vanishing constraints, including multiple interval-valued objective functions.

4.3. Interval-valued vector saddle point optimality criteria

In the following subsection, we introduce the notions of LU-saddle points for the interval-valued
vector Lagrangian of NIMSIPVC, in particular, weakly LU-saddle point and LU-saddle point. Further,
we establish several relationships between optimal solutions of NIMSIPVC and saddle points for
interval-valued vector Lagrangian of NIMSIPVC.

In the following definition, we extend the notions of saddle points for an interval-valued vector
Lagrangian of NIMSIPVC, which was presented by Tung et al. [44] for the vector Lagrangian of smooth
multiobjective SIPVC.

Definition 12. Let i € G and T € Gy z) be arbitrary elements. Then (11,7) is known as

(a) weakly LU-saddle point for the interval-valued vector Lagrangian of NIMSIPVC, provided the following
condition holds:

L(w, o) Ay L(1w o) Ay L(7,0), Vi € G, V0 € Gy p)-
(b) LU-saddle point for the interval-valued vector Lagrangian of NIMSIPVC, provided the following condition

holds:
L(w, @) Aru L(1L0) Aru L(#, 0), Vi € G,Y0 € Gy

The symbols WS™ and S™ are used to denote the sets of all weakly LU-saddle points and LU-saddle points for the
interval-valued vector Lagrangian of NIMSIPVC, respectively.

Remark 19. It is worth noting that
st c wst.

In the following theorem, we derive the relationship between a weakly LU-efficient solution
and weakly LU-saddle point of NIMSIPVC and interval-valued vector Lagrangian of NIMSIPVC,
respectively.

Theorem 10. Let i € WEff such that VC-ACQ is satisfied at 1 and let ICy be a closed set. Further, assume
that F; (i € J7), ¥ (k € PY(0), & (i € BY), — @i (i € BY), Q; (i € Hy, (1), — Qi (i €
Hy L(nU Hyo () UH,_ (7)), Ri (i € H () UHg, (7)) are LU-convex and convex at i, respectively. Then
there exists 0 € Gy () such that (11,0) € wst.

Proof. From Theorem 5, there exists 7 € Gy () satisfying

F(#) =L o), (20)
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as well as
L(p, @) ALu L(#,0), Vp € G. (21)
We will prove that
L(#,0) A1y L(#,0), Vo € Gwyrp
On the contrary, we suppose that there exists o € Gy () such that

L(#,0) <1y L( 0), Vo € Gy

From (20) we obtain

kel ieB ieC ieC

F(@) <iu F(m) + (Z () + Y of G — Y02 Qi) + Y o Rilm )
Furthermore, we can rewrite the above inequality for every i € J7 as follows:

Fr@) < FE@) + Y o) + Y ot gi(m) — Y 02 Qi) + Y oFRi(w),

kel ieB ieC ieC
Flm < Fla+ ¥ o @) + X orGi(m) = 0P Qi) + 1 o Ri(w).
kel ieB ieC ieC

It follows that

Y. o (@) + Y ot Gi() — Y 02 Qi) + Y o Ri( (22)

kel ieB ieC ieC
In view of the fact that 77 € G and ¢ € Gy (z), we have

Y o (@) + Y ot gi(m) - Y o2 Qi) + Y oRRi() <

kel ieB ieC ieC
which is a contradiction to (22). Therefore, there does not exist any o € Gyy () such that
L(#,0) A1y L(1,0), Y0 € Gy - (23)
Therefore, from (21) and (23), (f,7) € WSE. This completes the proof. [J

Remark 20. Theorem 10 extends Proposition 3.10(i) derived by Tung et al. [44] from smooth multiobjective
semi-infinite programming problem with vanishing constraints to a broader class of optimization problems, in
particular, NIMSIPVC.

In the following theorem, we establish the relationship between a weakly LU-saddle point and
weakly LU-efficient point of interval-valued vector Lagrangian for NIMSIPVC and VCDWVE(7),
respectively.

Theorem 11. Let (1,7) € G X Gyyy ) be a weakly LU-saddle point for the interval-valued vector Lagrangian
of NIMSIPVC. Then F(#) € ¢(7), where F(7) is a weakly LU-efficient point of VCDWVL (7).

Proof. From the given hypothesis, (72,0) € G x Gyy () is a weakly LU-saddle point for the interval-
valued vector Lagrangian of NIMSIPVC. It follows that

L(#,0) ALy L(1,0), Vo € Gwyrg)-
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Equivalently,

V)+<E<Tk‘1’k + Y wn - Y elm + Y 7" R(u))
kel ieB ieC ieC (24)

AruF( V)+<Z )—f—Zafgi ZUQQz +ZU R(P’))

kel ieB ieC ieC
If we assume that ¢ = 0, then (24) can be rewritten as follows:
F(m) + (Z TV + YT — Y oP Qi) + Y R )) Aru F () (25)
kel ieB ieC ieC

Moreover, by following the similar steps in Theorem 2, we deduce that

Y T () + Y o (i) — Y72 Qi() + Y 7R Ri(7) < (26)
kel ieB ieC ieC
If
Y e (@) + Y00 — L elQi(m) + Y oRR() <
kel ieB ieC ieC
then

+(za;fwk<u>+zcr§a Y20, + YRR m) i F ()

kel ieB ieC ieC

which is a contradiction to (25). Therefore, we have

Y o V() + Y o) — Y o2 Qi(E) + Y R Ri(7) =

kel ieB ieC ieC
This implies that L(7,0) = F (). In view of the given hypothesis, (7, 7) is a weakly LU-saddle point
for the interval-valued vector Lagrangian of NIMSIPVC. It follows that

L(w,7) ALu L(,0), Vi € .

This claims that F(77) = L(r,0) € WMin{L(y,0)|u € G} = ¢(7). In view of Theorem 3, F(Ji) is a

weakly LU-efficient point of VCDWVL (7). [

Remark 21. If FF(u) = F(u) = Fi(n), Vie J7, u € R"and if 0. F}(u) = {VFF ()},

OFH () = {VFI()} (i € T7), oc¥e(u) = {V¥x(W)} (k € L), 3Li(p) = {VEi(w)} (i €
B), 0:Q;(n) ={VQi(u)} (i €C), o:Ri(n) = {VRi(u)} (i € C) then, Theorem 11 reduces to Proposition
3.10(ii) from [44].

In the following theorem, we establish the relationship between a VC-stationary point and weakly
LU-saddle point of NIMSIPVC and interval-valued vector Lagrangian of NIMSIPVC, respectively.

Theorem 12. Let i € VCgp. Further, assume that F; (z € jf) Yy (k€ PY(m)), ¢ (i € Bg) —

Gi (i€ BY), Qi (i € Hy, (7)), — Q; (i € Hy. (1) UHgo(7)) UH_ (1)), Ry (i € HIo(F) U Hy (7)) are
LU-convex and convex at Ji. Then there exists & = (T°,5°,52,7%) € P¥(71) x R” x R® x R such that

(#,7) € WSt
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Proof. In view of the fact that # € VCsgp, there exist (XL,XU) eR xR, 7= (@, 5%, 7%, 7R) €
P¥ (1) x R” x R® x R® such that the following condition holds:

0e Y (MocFHm) + A e () + ¥ ofoc¥u(i) + X ot acdi()

icgF kel ieB
~ Y 59%.0:(7) + Y_ 7R Ri(7),
ieC ieC

where ) (XiL—f—Xl-LI) =1, 0' o (
ieJ”
ES#@U%O?@U%M@ = 0. This implies that there exist £ € o.FF (1), é¥ € 9. F () (i € T7),

7 € 9:¥(n) (k€ L), 11i € 9:.0i(p) (i € B), ’71‘ €0.9;(m) (i € C), A% € 3. R;(7) (i € C) such that

Y (W) + Ll + Lot - Y otaf+ Lokaf =o.

ieJF kel ieB ieC ieC

50 R
m =9 Tgemuny @) = O Ty omutte(m = O and

We divide the main proof into two parts:
(a) We will prove that
L(w, o) Ay L(1,0), Vi € G, T € Gwyrm)
On the contrary, we suppose that there exists fi € G such that
L(7,0) <1y L(7 ).

This implies that for every i € J7, the following inequalities hold:

FH@) + Y of (i) + Y o5 5(1) — Y o2Qi() + Y o Ri(f)

kel ieB ieC ieC

<FFm) + Y of ¥l )+Zc7§§i Za Q;(w) + Y_oFRi (1),
kel i€eB ieC ieC

1)+ Yo (p) + Y7t (n) - Y. 720i(p) + Y oRRi(f)
kel ieB ieC ieC

<Flm —i—ZU'k“Fk )—1—2(71.%1 ZO'QQ —i—ZU' R;(H).
kel ieB ieC ieC

Multiply first and second inequalities by XiL , Xiu , respectively. On adding them, we get

Z(A]:L(ﬁ)—f—/\ FHY (i ) Zak‘i’ky)—i—Z(f@l ZO’QQ +Z¢7RR (i)

ieJF kel ieB ieC ieC

- ¥ (WA - F®) + L e + L - Lo i) + L efRi(w)
iegr kel ieB ieC ieC
< 0.

(27)
Following the similar steps in the proof of Theorem 5 we have

Y (M F @ AN F @) + () + et - L el + L oFRi()

ieg” kel icB icC icC
- ¥ (MA@ AN FI@) + Lo + ¥ atem - Lol + Lot Ri(7)
icg” kel ieB ieC ieC
FLxL | FUzu Y ¥ LT =
Z<2(Al‘:i+/\l €i)+20k77k + ) o 2‘71 +Z‘7 - P‘>
icg” kel ieB ieC ieC

(28)
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From (27), wegetthatforeveryCL € 0. FE(m), ¢H € 0. FH(m), nf € 0¥« (1), 1@ € 9.Ci(m), 1719 €
9:Qi(71), f* € 0:Ri(fi),

< Y (At ael) + Lot + Lot - Loty LoltaR - y>

iegr kel ieB ieC ieC

which is a contradiction to the fact that # € VCgp. Therefore,

L(u, @) A1y L(7,0), Vu € G. (29)
(b) In this part, we shall claim that
L(#0) ALu L(10), Vo € Gy
On the contrary, we suppose that there exists ¢ € Gy () such that
L(z,0) <ty L(# 0).
It follows that
(Za}f‘fk(ywrz(rfgi — Y 720:(m) + Y 7R Ri( ))
kel ieB ieC ieC
(30)
<iuF () + (Z () + Y 07 G — Y 02 Qi(m) + Y o Ry ))
kel ieB icC icC
In view of the fact that 7 € VCgp we obtain
YY) + Y et - Lo + L o Ri() = 0, (31)
kel ieB ieC ieC
Hence, from (30) and (31) we deduce that
Y o) + Y ot Gi(m) - Y 020i(H) + Y oFRi(7) > (32)
ieg ieB ieC ieC
Since i € G and 0 € Gy ;) we infer that
I (7 i Q0;(u Ri(
Y. of ¥ (@) + Y ot (i) — Y o2 Qi(m) + Y oFRi(70) <0,
kel ieB ieC ieC
which is a contradiction to (32). Therefore,
L(#,0) A1y L(10), Yo € Gy (33)
From (29) and (33) we can conclude that (7, ) € WS".
O

Remark 22. Theorem 12 extends Proposition 3.11 from [44] for a general category of nonsmooth multiobjective
optimization problems, particularly NIMSIPVC.

Now, the following example illustrates the significance of Theorem 12.

Example 4. Consider the Problem (Py) in Example 1.
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From Example 1, 1 is a VC-stationary point of (Py). Furthermore, one can observe that F; (i =
1,2),¥: (t € [0,1]), Q R are LU-convex and convex at Ji, respectively. Therefore, all the hypotheses in
Theorem 12 are satisfied at i which implies that (Ji,7) is a weakly LU-saddle point for the interval-valued vector
Lagrangian of (P1).

In the following theorem, we establish a relationship between LU-weakly local efficient solution
and LU-saddle point of NIMSIPVC and interval-valued vector Lagrangian of NIMSIPVC, respectively.

Theorem 13. Let i € WEff,. such that VC-ACQ is satisfied at y and let Ky be a closed set. Further,
assume that]:, (i € jf) Yy (k€ PY(0)), g (i € Bg) ~Zi(ieB), Q(ic Hy, (7)), —Qi (i €

Hy., (1) UHgy () UH,_ (7)), Ri (i € H, (7#) UHG, (7)) are LU-convex and convex at i, respectively. Then
there exists & = (T ,7°,72,7°) € PY (1) x R" x R® x R® such that (7,7) € S*.

Proof. From the given hypotheses, i € WEff},. such that VC-ACQ is satisfied at % and K is a closed

set. Therefore, from Theorem 1, % € VCsp. This implies that there exists 7 = (XL,XU, 7t, 5%, 7%, 7R) e
Rl xR x P¥(7) x R” x R® x R® such that the following condition holds:

0 Y (MaeFt () + A 0 (m)) + 1 o acti(m) + 1 o1 acdi()

icg” kel ieB
~ Y 59%.:0i(7) + Y 7R Ri(7),
ieC ieC

=0,

—L U Q
where Y (Ai +Ai ) =105, Foo 0o (@) Z O TH ol ten

ieg”
=R
O3 ()\UHo () UHos () — = 0. Therefore, 7 € gVL(y

Moreover, thereexist 1 € 2. 74(1), &1 € PR (1 € T70AY € 008l (< £). €
0.2,(7) (i € B), 12 € %cQ,({1) (i € C), 7% € AR,(R) (i € C) such that

Y (NN + Lol - Lot - Yot + YRR =

ieJF kel ieB ieC ieC

2 = ()>Oand

Evidently, in view of the fact that (j1,7) € G x Gy, L(p) We have
L(p,7) = F(§)-
From Theorem 9, F (1) € ¢V (7), which yields the following equation:
Lk, @) Au F(f) = L(1,0), Vu € G. (34)

We are left to prove that
L(#,0) Au L7, 0), Vo € Gyrp

On the contrary, suppose that there exists ¢ € Gy () such that

L(#,0) <pu L(#, o).

This implies that for every i € J r,

Fr@) < FE@) + Y o) + Y ot (@) — Y 02 0i(7) + oR YRz
kel ieB ieC ieC
f

T < FA) + Y o i )+Z‘Ti€€i ZUQQ )+ Y o Ri(),

kel ieB ieC ieC
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and for at least one p € J7, exactly one of the following relation holds:
Frm) < Fr@ + ¥ ot () + Y ot i) — Y o2 Q@) + Y oF Ri(),
kel ieB ieC ieC
]-"p(y)<]-"u )+ Y o Wl )+2¢7§§i - Y 0f0;i(m) + Y. oR*Ri(7),
kel ieB ieC ieC
or
.7-"()<]-"L —|—Zc7k‘1’k )+E¢Tf§i ZO’QQ +20R 7,
kel ieB icC ieC
Flg) < Fl@ + ¥ of ¥ + Yot (@) — Y o2 Qi) + Y oF Ri(70),
kel ieB icC icC
or
.7-"()<.7-"L +Zc7k‘I’k )+E¢Tf§i ZO’QQ +20R 7,
kel ieB icC ieC
Flg) < Fl@) + ¥ of ¥ + Yot (@) — Y o2 Q@) + Y o Ri().
kel ieB icC icC
Therefore,
Y o () + Y ot Gi(m) — X oR Qi) + Y of Ri() > (35)
kel ieB ieC ieC
However, (7,0) € G X Gy ), which gives that
Y o () + Y ot gi(m) — Y o2 Qi(m) + Y o Ri() <
kel ieB ieC ieC
a contradiction to (35). Therefore,
L(#,7) ALu LB, 0), Vo € Gy (36)

From (34) and (36) we prove that (%,@) € S*. This completes the proof. [

Remark 23. If F/ () = F' () = Fi(p), Vi € 7, p € R" and if o F} () = {VF ()},

A F(p) = {VFIm)} (i € Jf) oc¥i() = {V¥e(u)} (k € L), ocli(p) = {V&L(w} (i €
B), 0:Qi(n) ={VQi(u)} (ieC), o:Ri(1) = {VRi(u)} (i € C) then Theorem 13 reduces to Proposition
3.13(i) from [44].

In the following theorem, we derive the necessary condition for a saddle point of the interval-
valued vector Lagrangian of NIMSIPVC.

Theorem 14. If (,0) € G X Gy () is a saddle point for the interval-valued vector Lagrangian of NIMSIPVC,
then F (1) € " (7) such that F () is an LU-efficient point of VCDVL ().

Proof. Since (77,7) € S*. This implies that

L(#,0) Awu L(7,0), Yo € Gyyia-

It follows that

+<ZUE"Fk<u>+Za§€i — Y TR0i(m) + Y TR R,( ))

kel ieB ieC ieC

7<LLI-F (2(7ka )—5-20’?& ZUQQ +ZU R ))

kel ieB ieC ieC

(37)
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If we assume that ¢ = 0, then (37) can be rewritten as follows:

+ <Za,‘f‘1!k(y)+20§gi - Y eR0i(m) + Y. oRRi(7 >e Aru F(7) (38)

kel ieB ieC ieC

Moreover, by following the similar steps in Theorem 2, we deduce that

Y ol (@) + Y ovzi(m) — Y 72 Qi(m) + Y oRR(7) < (39)
kel ieB ieC ieC
If
Y o @) + Y 7 (m) - Y o20i(m) + Y oRRi(7) <
kel ieB ieC ieC
then
+ (ZZU}CI"P,C(V)JFZafgi =Y 720;i(m) + Y 7RRi( )>e <5y F().
kel ieB ieC ieC
It follows that

+<za‘k"‘w>+20§a - LR + LT R >>e<wf<’*>'

kel ieB ieC ieC

which is a contradiction to (38). Therefore, we have

ZF;‘{I[‘I’k(ﬁ)+ZT7§Q ZU Qi(i) + Y oFR (1) =

kel ieB ieC ieC

which implies that (7%, ) = F (7). In view of the given hypothesis, (77, ) € WS". It follows that

L(u, o) ALu L(71,0),Vu € G.

This claims that 7 () = L(%,7) € Minyc{L(y,7)|u € G} = $V (7). From Theorem 9, we prove that
F(f) is an LU-efficient point of VCDWVE(71). O

Remark 24. Theorem 14 extends Proposition 3.13(ii) derived by Tung et al. [44] from smooth semi-infinite
programming with vanishing constraints to a broader class of optimization problems, particularly NIMSIPVC.

In the following theorem, we establish a relationship between the VC-stationary point and saddle
point of NIMSIPVC and its corresponding interval-valued vector Lagrangian. The proof is analogous
to the proof of Theorem 12 and we will omit it.

Theorem 15. Let i € VCsp. Further, assume that F; (i € J7), ¥ (k € PY (%)), ¢; (i € Bi), - (ie

=Tt o Tt — . _ _ .

BY), Q; (i € Ho, (), — Q; (i € Ho. (7)) UHpo (7)) UHy_ (7)), Ry (i € HIo(7) UH&)(V)) are strictly
LU-convex and convex at i, respectively. Then there exists & = (T ,0%,02, 7~ ) € PY() x R" x RS x R
such that (i,7) € S-.

/\\_/

Remark 25. Theorem 15 extends Proposition 3.14, deduced by Tung et al. [44], from smooth multiobjective
SIPVC to NIMSIPVC.

5. Scalarized Lagrange Type Duality and Saddle Point Optimality Criteria for NIMSIPVC

In this section, we delve into the study of a scalarized Lagrange type dual problem corresponding
to NIMSIPVC. Further, we establish various weak and strong duality results that relate the primal
problem NIMSIPVC and the corresponding scalarized Lagrange type dual problem. In addition, we
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introduce the notion of a saddle point for the scalarized Lagrangian of NIMSIPVC, followed by the
saddle point optimality criteria for NIMSIPVC.

5.1. Scalarized Lagrange Type Duality

In this subsection, we formulate the scalarized Lagrange type dual problem associated with
NIMSIPVC. We derive various weak and strong duality results that elucidate the relationship between
the scalarized Lagrange type dual problem and the primal problem NIMSIPVC.

LetXiL,X? >0, (i € J7) be fixed elements, and o = (0¥, 0%,02,0R) € R‘fl x R" x R® x RS. The
scalarized Lagrangian of NIMSIPVC is a function L° : R" x ]R'f‘ x R" x R® x R® defined as follows:

L A2 0) = ¥ (A + A4 Fl ) + X o o) + Lot ain) — X o2i(w)
ieg” kel i€eB ieC

+ Y o Ri(u).

ieC
Define the scalarized Lagrangian dual map ¥ : R/, x R/, x le‘ x R" x R®* x R® — R as follows:
Yo (XL,XU,E) := Minimize, cglL° (1, XL,XU,E).
The scalarized Lagrange type dual problem for NIMSIPVC is given as follows:

VCD (i, A Xu) Maximize ¥y (XL, Y o)

>0

. 4 R
subject to 0p\p(,) = 0, 09, (yum () = O

R Q
<0, O'H+ > 0.

THo+ () )

The feasible set of (VCD)SL (y,XL,Xu) is denoted by G, Y and is defined as follows:

<0

g V)f/

e (¥ T QO R I£] r s 5| ¥ R
spuit Aty = {o=(c",0°0%0") e R xR xR°* xR |a£\P(y) >0, Tai (

R
T (Ho ) = O TR = O
Remark 26. It is worth noting that VCDL( y,XL,Xu) depends on the feasible point .

The scalarized Lagrange type dual problem, independent of an element’s choice from the feasible
set G, is defined as follows:

veDSE (A", A1) Maximize ¥o (1", A7, o)
subjecttoo € G oty = Dg gSL(V,XL,XU) # Q.
"

In the following theorem, we establish weak duality results that demonstrate the relationship
between NIMSIPVC and VCD® (y, i Xu).

Theorem 16. Let y and o be any elements of G and G SLuA T respectively. Then

¥ (120 0) < & (A FG) 3 FH ).

icg*
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Proof. From the definition of ¥ and the given hypothesis that (y,0) € G x Gsr Uy we have

Yo (XL,XU, o) = Minimize, e (1, Ay, o)
< L (WA@+A A W) + Lo+ L oftn - Lot 4

icq” Py iB icc
+ Y o Ri(w).

ieC
On utilizing the feasibility of y and ¢ we have

Y. Fe(w) + Y ofi(n) — Y 02Qi(p) + Y o Ri(p) < 41)

kel ieB ieC ieC
From (40) we infer that
—L U ~L —u
¥ 1 0) < X (AW + N F ().
ieJ”

This completes the proof. [

Remark 27. If FL(s) = FY () = Fi(), Vi € J%, € R" and f 3. F (o) = {VFL()),

2 FU(w) = AVFU(} (i € T7), ) = (V) (k € L), a8iw) = {VE(0} (i €
B), 0.Qi(n) ={VQi(u)} (ieC), 0. Ri(n) ={VRi(n)} (i € C) then Theorem 16 reduces to Proposition
4.1 derived by Tung et al. [44].

In the following corollary, we derive the weak duality result relating NIMSIPVC and VCDSE.

Corollary 1. Let y and o be any arbitrary elements of G and Ggy , respectively. Then

¥ A0 < ¥ (WF )+ N w).

ieg”

Remark 28. Corollary 1 extends Corollary 4.2 derived by Tung et al. [44] from smooth multiobjective SIPVC
to nonsmooth multiobjective SIPVC involving interval-valued objective function.

In the following theorem, we establish the strong duality result relating NIMSIPVC and VCD®t (4, XL, Xu).

Theorem 17. Let u € WEff,,. such that VC-ACQ is satisfied at 11 and let KCy be a closed set. Furthermore, as-
sume that F; (i € J7), ¥y (k € P¥ (1)), € (i € B (1), =& 6 € BE(0), Qi (i € Ho. (1), — Qi (i€
H-]I0+(y) U Hoo(y) U ]HIO_ (7)), Ri (i € HI (1) UHg, (7)) are LU-convex and convex at i, respectively. Then

. =L U 1 I (*L *U) - _ . . .
there exists (A",A") € R x R+,i€§f Ai + A ) =1suchthato € QSL(EXI,XU) is an optimal solution of

veDSt (AN, A and
-u _
YoA', A7) = ¥ (A FHm) + A A @)

icg”
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Proof. From the given hypothesis, i € WEff;,. and VC-ACQ is satisfied at 72. Then, from Theorem 1,
7i € VCsp, which implies that there exist (1", 1") € R, x R., 7 = (7¥,5¢,72,7R) € PY(j1) x R” x
R® x R®, satisfying:

0 Y (MacFl(m + X a:F () + 1 o¥acti(m) + 1 750:di(7)

ieJ kel ieB
— Y 7R0:.0;() + Y 7o Ri(7),
ieC ieC

=L U\ Q
where ie%f (Ai +A; ) L U He(m) =~ THoo (@) UHo- (1)

5§+,(ﬁ)u7{0, (7)UHo, () = 0- This implies that there exist theortm), Eeo.Fl(m) (ie TJh), 4f €
A¥i() (k€ L), 1 € 3eli(), 12 € 2eQu() (i € C), A € AeRi() (i € C) such that

y (Xf‘&f +Xl-”éi”) +Y Y ent - Y. 792+ Y ek =o. (42)

ieJF kel ieB ieC ieC

— —R
=0, 2 0, T3 o (myuton(ey = O and

Moreover, in view of the fact that 7 € VCgp and properties of 7, one has

Y T (i) + Y ot (i) — Y. 720:(m) + Y 7R Ri(7) = 0.

kel ieB ieC ieC

It follows that U
LA A7) = ¥ (A FHm + A A @)
ieg”

On following the similar steps as in the proof of Theorem 5 we have

Y (NFH A F ) + L o) + L) — el Qi) + Yok Ri(p)

icg” kel ieB ieC ieC

- ¥ (NFE@ A F @) + Lo m + Lot - Lol + ok R()
icg” kel ieB ieC ieC

(& (et +2et) + E ot + Lobif - DofaP + Lo
icg”¥ kel ieB ieC

From (42) we get the following inequality:

¥ (WA N F ) + T o ) + T o) - L el Qi(n) + Y oRRiln)

=NE kel ieB ieC ieC
L L, 7U U~ _ -
- ¥ (NFE@ A @) + T + Lot - Lol + Lok Ri(w)
ieg* kel icB icC icC
> 0.
This implies that

Y (N FH@ N F ) + Lo 0 + Lot ai(n) - L el n) + LR Ri(w)

icg” kel ieB ieC ieC
iL —
> Z(M-EL(H)JFA F )+Zﬁk‘f'k () + Y oe4i(@) - Y. 720;(7) + Y oRRi().
icgr” kel ieB icC icC
Hence,

Ls(u, A", 2%, 7) > L, A", A, ) Z(/\ Fln +X}’f}f(ﬁ)),vﬂeg.
ieg”


https://doi.org/10.20944/preprints202407.1566.v1

Preprints.org (www.preprints.org) | NOT PEER-REVIEWED | Posted: 19 July 2024 d0i:10.20944/preprints202407.1566.v1

36 of 43

Now,
‘PO(XL,XU,?) = Minimize,cgL° (‘u,XL,Xu,?)
=L@ A5 A7)
B
= ¥ (MA@ N F @),
ieJ”

Therefore, from Theorem 16,

¥o(A", 1, 0) < ¥o(A'1,7), Yo e g, -

Therefore, 7 is an optimal solution of VCD’"(f, XL, Xu). This completes the proof. [I

Remark 29. If 7 (n) = Fi' () = Fi(n), Vi€ J7, p € R and if 0. Ff (u) = {VF} (1)},

O F (1) = AVF (W} (i € T7), o:¥e(n) = {V¥e(w)} (k € L), 0cLi(u) = {VEi(w)} (i €
B), 0.Qi(n) ={VQi(u)} (ieC), 0. Ri(n) ={VRi(n)} (i € C) then Theorem 17 reduces to Proposition
4.4 derived by Tung et al. [44].

The following example demonstrates the significance of Theorem 13 and Theorem 14.

Example 5. Consider the problem (Ps) as follows:

(Ps) Minimize F (1) = (Fi (), Fa(1)
= (I =1 I =11+ Ga =12, {2 = D2 (1 = D + (2= 1)?] ),

subjectto ¥ (p) = (t—1)(up —1) <0,t€ L=10,1],
Q1 (u) = (2 —p1) 20,
Ri(#)Qi(w) = (g2 = 1) (p2 =) <0

The feasible set of (Ps) is given as follows:
G=U3,G,

where G;,i = 1,2, 3 are defined in the following manner:

G'i={(p,p2) ER*pr = 1=0, po — iy > 0} = {(p1, p2) € R¥|p2 =1, 1 < 1},
G = {(p1,m2) ER*pa —1>0, pp — piy =0} = {(p1, p2) € Rz > 1, py > 1},
G i={(p,2) €R* s —1=0, pp — 1 = 0} = {(p1, p2) € R?|pip =1, py = 1}.

Now, we formulate the scalarized Lagrangian for (Ps) for some fixed A = (Ay, Ay, Ay, As) € Ry x R x
R4 x R+,212:1 (XlL + Xlu) =1 as follows:

2
L*(p, A, 0) 2</\ Fi(p +Xiu]:iu(ﬂ)) + Y G (r=D (2 —1) =0 (u) + Ry ().
i=1 T€(0,1]

Moreover, Yo := Minimize,cglL® (4, A, 7).
Formulating the scalarized Lagrange type dual problem corresponding to (Ps) in the following manner:
VCD3 (1, A) Maximize ¥o(A, o)
subject t0 01\ p(y) > 0 0% (yipy_ (o) > O

R Q
T () = 00 O3 () 2 O-
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The feasible region of VCDSE (i, ) corresponding to G is given by:

L
Garm = L(Y,0%,0™)oY € RIE, 0@ > 0, R € R}.

Formulation of scalarized Lagrange type dual problem corresponding to G2 of (Ps) is:

VCD3 (4, A) Maximize ¥o(A, o)

: ¥ R
subject t0 0 2\p(y 2 0 O, uyumy () 2 O
R Q
THo (o) < O Tpt, ) = 0
The feasible set of VCDSE (, A) corresponding to G is given by:
géL(%X) = {(c¥,0%, )|t € lel, 2 eR, o® <0}.

Formulation of scalarized Lagrange type dual problem corresponding to G2 is given by:

VCD3E (4, A) Maximize ¥y (A, o)

; ¥ R
subject t0 0\p(u) 2 0 T3,y ) 2 O

R Q
UH0+(P‘) <0 U?-M(y) > 0.
The feasible set of VCDgL(y,X) corresponding to G is given by:
ggL(y,X) = {(VY,UQ,UR)W;Y c R'f‘, 2 eR, R e R}.

Moreover, the scalarized Lagrange type dual problem, independent of the choice of a feasible element of (Ps) is
formulated as:
VCD®'(A) Maximize ¥y(2, o)

subject to (¢, 09,0%) € QSL(X) =N QESL)(X).
=123

Therefore, for any (0¥, 02, 0R) € QSL(X), u € G, the following inequality holds:

Y o (r—1) (2 — 1) —02Qi () + R Ry (n) < 0.
TeJ

This implies that
T S( % ) FU ru
¥o(h,0) <L A,0) < 3 (N FHG) + A7 FH () )
i=1

Therefore, Theorem 13 and Corollary 1 are satisfied.
It is worthwhile to note that i = (1,1) is a locally weakly LU-efficient solution of (Ps) such that VC-ACQ
holds at 1i. Let i = (1,1). Then F (i) = ([0,1],[0,0]). Choose & = (F‘f,ilg,ifl’z) such that

1, 7=0,
7 = .
0, otherwise,

Elg = X% +1, E}z = 0. Moreover, F1, Fp, ¥1 (T € L), Q, R are LU-convex and convex functions at Ji
implies that all hypotheses in Theorem 14 are satisfied at 11. Therefore, Theorem 14 holds, that is,

%(L7) = ¥ (WA + 21 7).
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5.2. Saddle Point Optimality Criteria

In this subsection, we introduce the notion of a saddle point for the scalarized Lagrangian
corresponding to NIMSIPVC and further explore saddle point optimality criteria for NIMSIPVC.

Definition 13. Let (XL,XLI) € R, x Rl be a fixed element, such that Y. (XIL +X§l ) = 1. Further,
ieg”

assumey € G,and o € G sL( kA" Then (ji,7) is known as a saddle point for the scalarized Lagrangian of

NIMSIPVC, provided the following condition holds:

w@fﬁﬂ@gwﬁﬁﬁﬂagmmmﬂﬂﬁywewawwﬂﬁ%

The relationship between a locally LU-weakly efficient solution and a saddle point of NIMSIPVC
and scalarized Lagrangian of NIMSIPVC has been established in the following theorem.

Theorem 18. Let i € WEff,,.. Further, assume that all the hypotheses in Theorem 17 are satisfied at ji. Then
there exists 7 = (T, 0%,02,7%) € PY(71) x R" x R® x R such that (7, A5 2Y,5) is a saddle point for the
scalarized Lagrangian of NIMSIPVC.

Proof. From the proof of Theorem 17, we have
L (u, A5, A0, 7) > L5 (@, A5, A, @), Vu € G.
We are left to prove that

s— =L =U s — =L =U _
L, A", A 7, 0) <L(m,A,A°,0), Yo € gSL(ﬁ’KL’XU).

Following the similar steps in the proof of Theorem 17 and Corollary 1, we get the following condition:

LA A0 = ¥ (NFHm + 4 FH ()

ieg”
Lo =U ] _ _ _
>y <7\i Frm) + A ]:iu(ﬂ)> + Y () + Y ‘Tféfi(#) Y o20i(m)
ieg”¥ kel icB icC
+ 3 o Ri(j)
ieC
=15, A5, A, o).

This completes the proof. [

Remark 30. Theorem 18 extends Proposition 4.7, deduced by Tung et al. [44] from smooth multiobjective
SIPVC to nonsmooth multiobjective interval-valued mathematical programming problems with vanishing
constraints.

In the following proposition, we establish a relationship between the saddle point for scalarized
Lagrangian of NIMSIPVC and the VC-stationary point of primal problem NIMSIPVC.

Theorem 19. Let u € WEff,,. such that VC-ACQ is satisfied at ji and let Ko be a closed set. Furthermore,
assume that F; (i € J7), ¥y (k € PY(w)), i (i € BL(n), — & (i € BE(m)), Qi (i € Hy, (),

Q; (i e ﬁa (1) Uy (1) UHy_ (7)), Ri (i € H () U Hgy (7)) are LU-convex and convex at ji. Then
there exists T = (71, 0,02, 7%) € PY (7)) x R" x R® x R® such that (7, XL,XU,E) is a saddle point for the
scalarized Lagrangian of NIMSIPVC.
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Proof. In view of the definition of scalarized Lagrangian of NIMSIPVC, we have
Ls(u, A5, 20, 5) — Ls(, A5, 20, 7) =
Y (M F N ) + L0 + ot ai(n) - L el + LR Ri(w)

ieJF kel ieB ieC ieC
- ¥ (WFE@ N F @) + L + Lot - Lol Qi) + Yo Ri().
iegr kel ieB ieC ieC

Furthermore, by employing the convexity assumptions on objective functions and constraint functions,
we obtain the following condition by following the analogous steps in the proof of Theorem 5 and 17
as follows:

—L U _ _ =L U _ —L =u _ —
L) LA > (T (R e« £ ol + Dol

icg”r kel icB

—Y e+ Y o gR - u>

ieC ieC

>0,
due to the fact that 7 € VCgp. This implies that

Le(u, AN A0,7) > (@AY, A,5), Vu € G. (43)

Since € Gand o € Q AT Ty it follows that

ZUETk(V)ﬂLZO’fCi =Y 020w + Y o Ri(p) <. (44)
kel ieB ieC ieC
Now,
L@EA A e) = ¥ (NFH@ A F®) + T o) + X ot G - Y o2 Qi)
iegF keL icB icc
+Y 0 Ri(m)
ieC

Since 11 € VCgp, the following condition holds:

Y G ) + Yo gi(m) — Y. o20;(7) + Y 7R R, (i) = 0.

kel ieB ieC ieC

Therefore, the last inequality can be rewritten as follows:

@A A0 < ¥ (NFAHm N F @) + L alem+ Lot - Y alam)

icgF kel icB icC
+Y 7 Ri()
ieC
=L A5 20, 7).

Hence, (%, XL, XU,E) is a saddle point for the scalarized Lagrangian of NIMSIPVC. [J
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Remark 31. If Ff () = F'(u) = Fi(p), Vi€ J7, p € R and if o F} () = {VF} (1)},

OF () = AVFI()} (i € T7), ac¥e(n) = {V¥e(w)} (k € £), cGi(n) = {VEi(w)} (i €
B), 0:Qi(n) ={VQi(u)} (ieC), 0. Ri(1) = {VRi(u)} (i € C) then Theorem 19 reduces to Proposition
4.8 established by Tung et al. [44].

Now, we provide a non-trivial example to demonstrate the validity of Theorem 19.

Example 6. Consider the problem (Ps) from Example 5.
It can be easily verify that = (1,1) is a VC-stationary point of (Ps). Therefore, there exists Xf = Xé =

=Uu -u _ _
%:/\1 :/\Z,UQ:%, 7R =1,and

1
F‘Ij — 27 T= O/ .
0, otherwise,

such that

2
0€ Y (WaFH(m) + A 0:Ff (1) + L TFac¥c() — 799cQi (1) + 7R (R).
i=1 telP(f)

Furthermore, F; (i = 1,2),¥¢ (T € J), Q1, Rq are LU-convex and convex at ji. Therefore, from Theorem 16,
(7, A7) is a saddle point for the scalarized Lagrangian of (Ps).

Conclusions and Future Research Directions

This article is concerned with the KKT-type necessary optimality conditions, Lagrange type
duality, and saddle point optimality conditions for NIMSIPVC. We have presented VC-ACQ for
NIMSIPVC and employed it to derive KKT-type necessary optimality conditions. We have formulated
several Lagrange type dual problems corresponding to NIMSIPVC, namely, interval-valued weak
vector, interval-valued vector, and scalarized Lagrange type dual problems. Subsequently, we have
derived weak, converse, and strong duality results relating NIMSIPVC and corresponding Lagrange
type dual problems. Furthermore, we have introduced saddle points for interval-valued vector
Lagrangian and scalarized Lagrangian of NIMSIPVC. Additionally, we have derived the saddle point
optimality conditions for NIMSIPVC by establishing a relationship between an optimal solution of
NIMSIPVC and a saddle point associated with the Lagrangian of NIMSIPVC.

The results presented in the paper extend several well-known results existing in the literature.
For instance, KKT-type necessary optimality conditions established in this paper extend various
well-known results (see, for instance, [1,8,18,19,33]) for a more general class of optimization problems,
namely, NIMSIPVC. Moreover, we extend the corresponding results developed by Tung et al. [44]
from the smooth case of multiobjective SIPVC to a broader range of optimization problems, specifically
NIMSIPVC. Several non-trivial examples have been provided to illustrate the significance of established
results.

The results established in the present paper suggest various potential avenues for future research.
In view of the fact that limiting subdifferential is the smallest among all robust subdifferentials and
provides a better Lagrange multiplier rule (see, for instance, [57,58]), the results established in this
paper can be further sharpened by utilizing limiting subdifferentials.
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