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Characterization of solutions of nonsmooth
variational problems and duality
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Abstract—In this paper, we introduce a new class of nonsmooth
pseudo-invex and nonsmooth quasi-invex functions to non-smooth
variational problems. By using these concepts, numbers of necessary
and sufficient conditions are established for a nonsmooth variational
problem wherein Clarke’s generalized gradient is used. Also, weak,
strong and converse duality are established.
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[. INTRODUCTION

S is known to all, invexity is a generalization of convexity
and can be used to extend the sufficiency of the Kuhn-

Tucker conditions and duality theory of convex programs to
more general optimization problems. This invexity idea was
introduced by Hanson [1] for differential functions and was
generalized to nonsmooth functions in [2],[3]. Invexity was
also weakened in order that it can be served as a characteriza-
tion of problems where every Kuhn-Tucker point is a global
minimizer [4]. In [3], Reiland defined several types of invexity
for locally Lipschitz functions and obtained some optimization
results for nonsmooth mathematical programming problems.

In pioneering works, invextity was extended to variational
problems by Mond, Chandra and Husain, see [5] for more
details. There exists huge literature on necessary and sufficient
conditions on calculus of variations (One can see [6],[7], and
references therein).

In [8], the authors considered characterization of solutions
and duality for variational problem:
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However, the functions in their papers were all continuously
differential ones.

To the best knowledge of us, there exist few studies on
nonsmooth variational problems. Motivated by the discussions
above, the main purpose of this paper is to give some opti-
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mality conditions of the following problem:

Sd

(NCVP) Minimize F(z, )

Il
fa\
3.
N
(ol
=

subject to 7:() o, ()

The organization of the rest of this paper is given as follows:
In section 2, we give some preliminaries and definitions. In
section 3, the concepts of nonsmooth invexity, nonsmooth
pseudo-invexity and nonsmooth quasi-invexity are difined in
terms of Clarke’s generalized gradient. In section 4, we give
some necessary and sufficient conditions for a Kuhn-Tucker
(Fritz-John) critical point of the nonsmooth variational prob-
lem to be a minimum. In section 5, weak, strong and converse
duality are established. I wish you the best of success.

II. PRELIMINARIES

Let us introduce the variational problem and definitions.
Let I = [a,b] be a real interval, and Let f : R x R" — R,
g : R" x R — R™ be globally Lipschitz. For notational
convenience f(xz(t),z(t)) and g(x(t),&(t)) will be written
f(z, %) and g(x, &) respectively. Let X = {(T,T) € L2]a,b]x

L2[a,b] : &(t) == La(t) ae., z(a) =, 2(b) =B, t € [}
with the norm
2]l = 1zl + [ Dzl

where x : I — R™ is an absolutely continuous function which
can be expressed in the form

z(t) =a+ /:u(s)ds

for some integrable function v and « is a given boundary
value; we then have i(t) := $x(t) = u(t) ae.. Note that
X is closed and convex. We now consider the nonsmooth

constraint variational problem:
/ flz, @)

=0, a.e.,
g(x, )gOtEL a.e..

Minimize

(NCVP)

subject to x(a «,

We denote by K the set of feasible solutions of (NCVP), i.e.,

K= {(m,m) € X:z(a)=a, x(b) =0, g(z,&) <0, tel, a.e.}.

158



International Journal of Engineering, Mathematical and Physical Sciences
ISSN: 2517-9934
Vol:7, No:1, 2013

In order to obtain our results, we need the following defini-
tions:

Definition 2.1: (x,2) € K is said to be an optimal solution
or a minimum of (NCVP) if

F(z,z) < F(x, 1),
for all (x,z) € K, or equivalent, there is no
(v,%) € K : F(z,%) < F(Z,I).
Definition 2.2: ([9]) A real valued function ¢ : X — R

is said to be locally Lipschitz at a point (u,%) € X if there
exists a number K > 0 such that

lé(z,2) — (2, 2)|| < K|z - Z(loo + KI|2 — 2|,

for all (z,2),(Z,Z) € X in a neighborhood of (u,%). A
function ¢ : X — R is said to be locally Lipschitz on X if it
is locally Lipschitz at each point of X. A function ¢ : X — R
is said to be globally Lipschitz on X if there exists a number
K > 0 such that

6@z, &) = &y, Yl < Kllx = ylloo + K|7 = 3l oo,

for all (z,4), (y,9) € X.

Definition 2.3: ([9]) Let ¢ : X — R be a locally Lipschitz
function, then ¢°(U;V) denotes Clarke’s generalized direc-
tional derivative of ¢ at Y = (u,%) € X in the direction
V = (v,9) € X and is defined as

@°(U; V) = limsup w

5
y—-u t
t10

where, of course, ) = (y,y) is a vector in X and ¢ is a

positive scalar. ¢(U) denotes Clarke’s generalized gradient
of ¢ at U, which is denoted as

oU) = {€ € X1 °UsV) = (&,V), for all V= (v,0) € X }.

Let g : X — R™ be a vector valued function given by g =
(91,925 ---,9m), where each g;(¢ = 1,...,m) is a real valued
function defined on X. Then g is said to be a locally Lipschitz
on X if each g;(¢ = 1,...,m) is locally Lipschitz on X.
The generalized directional derivative of a locally Lipschitz
function g : X — R™ at U € X in the direction V is given
by

g°UsV) = { G U V), 5@ V), . g5 U5 V) .
The generalized gradient of g at I/ is the set

6.9(“) = 891(“) XX agm(u)v

where Og;(U) is the generalized gradient of g; at U for i =
1,2,...,m.

Every element B = (B1,Ba,...,B,) € 0g;(U) is a
continuous linear operator from X to X™ and (B,U) =
((B1,U),...,(Bm,U)) forall U € X.

The following lemmas are useful for the proof of our main

results of this paper.
Lemma 2.1: ([6],[7])

(1) If g; : X — R is a locally Lipschitz function, then for
each U € X, g(U,V) = mam{@,w fe agi(U)},
forevery Ve X, i=1,2,...,m.

(2) Let g;(¢i = 1,...,m) be a finite family of locally
Lipschitz functions on X and let A\;(: = 1,2,...,m)
be scalars. Then ) g; is also locally Lipschitz, and

i=1
for every U € X,

3(2/\2'92')(“) C Z/\iagi(u)'

Lemma 2.2: ([7]) If one of hy : X — R, ha : X — R is
Lipschitz near (z, &), then

8L(h1 + hg)(IE, JZ) - 8Lh1(£L’, £L) + 6Lh2(9c75c),

where drhq(x, ), Ophe(x, ), 0r(h1 + h2)(x,2) denotes the
limiting subdifferential of hq, ha, h1+hso at (z, &), respectively
(About limiting subdifferential, one can see P61 in [7] for
more details).

Lemma 2.3: ([7]) The limiting subdifferential and the gen-
eralized gradient of F(x,%) = f‘f f(z, &) dt coincide, and we
have

OLF(xz,2) = 0f(x,)
= {g € L2[a,b] x L2[a,b] : £(1) € Of (w(t), i (t)) a.e.}7

where £ = (&1, &), £(t) = (&1(1), &2(1)).-
Lemma 2.4: ([7]) Let f(z, %) be a globally Lipschitz func-

tion on X, with Lipschitz constant K, then F(z,4&) =
fabf(x,i) dt is well defined and finite on X, and globally
Lipschitz with Lipschitz constant K (b — a)2.

Definition 2.4: (Z,z) € K is said to be a Fritz-John critical
point if there exist 7 € R and A € R™ such that

(0,0) € O(rf)(z(t), (1)) + AT9g(z(t),z(t)) ae.,
NGy (Z(t), 2(t) = 0(i,...,m) ae.,
(1,A) 20, (1,A) # 0. ¢))

As is usual in optimization theory, if 7 # 0, we say that the
problem is normal or regular [10] and the critical point is a
Kuhn-Tucker critical point. Correspondingly, in that case, the
condition (1) reduces to A > 0, respectively.

Remark 2.1: We recall that some additional hypotheses are
necessary to guarantee 7 # 0, for example, the generalized
Slater constraint qualification.

III. INVEXITY, PESUSO-INVEXITY AND QUASI-INVEXITY
OF NONSMOOTH FUNCTIONS

Invexity was first introduced by Hanson [1] for differential
functions and was generalized to nonsmooth functions in [3]
and [11]:

Definition 3.1: f: X — R is said to be generalized invex
at the point (Z,Z) € X, if there exists  : X x X — X such
that, for every (z,4) € X and § € 9f(z, ),

f(iL',iL') - f(jvf) > <§777>-

Definition 3.2: f : X — R is said to be nonsmooth invex
at the point (Z,7) € X if there exists 7 : X x X — X such
that, for every (z,z) € X,

f(.’L7.l’) _.f(j7j) > fo((%i’);ﬂ)»
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Lemma 3.1: f : X — R is generalized invex at a point
(z,7) € X with respect to 7 : X x X — X if and only if f
is nonsmooth invex at (Z,z) € X with respect to same 7.

Proof: For the “only if ” part, if f is generalized invex at
(z, i), then there exists 77 : X x X — X such that, for every
(z,4) € X and £ € Of ((z, 7)),

f(xrx) - f(jv
Choose & € f(Z,z) such that
(& n) =sup {(&n): €€ Of(z,7)} =

then

z) > (& m).

(@ 2);m),

fla, @) = f(2,%) 2 (&) = f°((,2);n).
Therefore, f is nonsmooth invex at (Z, Z) with respect to same
.
Let us turn to the the “if ” part. If f is nonsmooth invex at
(Z,%) € X, then there exists  : X x X — X such that, for
every (z,1) € X,

flz, @) = f(z,2) > f°((z,2);n),

where

7o (@, @)sm) = (&) =sup { (¢.m) s € € Of (2, )
which implies
flz,2) = f(2,2) > f°((z,%);n) > (& n), ¥V & € Af(T, 7).

Therefore, f is generalized invex at (Z, Z) with respect to same
neX. |

Invextiy was weakened in order that it can be served
as a necessary optimality condition ( One can see
[51,[11],[12],[13]). We now introduce the various generaliza-
tions of nonsmooth invex functions.

Definition 3.3: f: X — R is said to be nonsmooth pseudo-
invex at (Z,z) € X if there exists 7 : X x X — X such that,
for every (z,%) € X,

flz, @) — f(2,2) < 0= f°((z,2);n) <0,

or equivalently, f°((z,z);n) > 0= f(x,i) > f(Z, ).

Definition 3.4: f: X — R is said to be nonsmooth quasi-
invex at (Z,%) € X, if there exists  : X x X — X such that,
for every (z,%) € X,

flz, @) — f(z,2) <0 = f°((z,2);n) <O0.

Lemma 3.2: If f is nonsmooth invex at (z,2) € X with
respect to 7 : X x X — X, then it is nonsmooth pseudo-
invex at (Z,Z) with respect to same 7).

Proof: If f: X — R is nonsmooth invex at (Z,z) € X,
then there exists 77 : X x X — X such that, for every (z, ) €
X,

fla,@) = f(2,2) 2 f°((@,2);m). (1

Suppose that f(z, %) — f(Z, %) < 0, directly from (1), we have
fo((z,z);m) <0.

Then, f is nonsmooth pseudo-invex at (Z,z) € X with respect

to same 7). |

Remark 3.1: Converse of the above lemma is not true as
can be seen from the following example.
Example 3.1: Let

[0, x(t) >0,
f(”“””“’)_{ 20 () <0,

where (z,%2) € X, I = [0,1], « = z(0), n = 1. Let n =
(n1,71) € X be defined as n; = (v — z)3. Then, at & = 0,
— (3 2 ) . — O? {L'(t) 20,
7]7(‘1 73:8 x)vf ((070)77}){ #7 $(t)<0
Then, f(z,&) < 0 = f°((0,0);n) < 0, which implies f
is nonsmooth pseudo-invex at (0,0). But f is not nonsmooth
invex at (0,0) € X, because, for z(t) = —t,¢ € (0, 1),

f(I,I)—f(0,0) _fo<(070)377) < 0.

Lemma 3.3: If f is nonsmooth invex at (Z,z) € X with
respect to 7 : X x X — X, then it is nonsmooth quasi-invex
at (Z,2) € X with respect to same 7.

Proof: If f is nonsmooth invex at (Z,Z) € X, then there
exists 7 : X x X — X such that, for every (z,%) € X

f(z, i) — f(z,2) > f°((z,2);n). 2)

Suppose that f(z,#) — f(Z,Z) < 0, then directly from (2),
we have

fo((@ x);m) <0,

which implies f is nonsmooth quasi-invex at (Z,Z) with
respect to same 7). |
Remark 3.2: Converse of the above lemma is not true as
can be seen form the following example.
Example 3.2: Let

=t x(t) <0,

)

fle.2) = { 2, o) >0,

where (z,2) € X, I =10,1], (0) = 29, n = 1.
Let n = (n1,71) € X be defined as 7, = (z — #)3. Then,
at 7 =0, n = (23, 32°1),

£(0,0m) = { 0w <o,

0, x(t) > 0.

So, f(z,z) < 0= f° (( ,0); 77) < 0, which implies f is
nonsmooth quasi-invex at (0, 0). But f is not nonsmooth invex
at (0,0) € X, because, for z(t) = —t, ¢t € (0, 1),

fla, i) — £(0,0) — £°((0,0);7) < 0.

Remark 3.3: If f is differential, then nonsmooth invex,
nonsmooth pseudo-invex and nonsmooth quasi-invex reduce
to invex, pseudo-invex and quasi-invex defined by Hanson [1],
respectively.

We recall the definitions of invexity for functional given in
(8].

Definition 3.5: The functional F'(x,
said to be nonsmooth invex at (Z,
X x X — X such that for every (z

= [ f(x,@)dt is
)E X if there exists 7 :
, ) EXandeBf(w z),
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Definition 3.6: The functional F(z,&) = fabf(;m;t) dt is
said to be nonsmooth pseudo-invex at (Z,z) € X, if there
exists 77 : X x X — X such that for every (z,%) € X and
§€df(z,x),

F(z, &) — F($$)<O$/ (&,m)dt <0,

or equivalently, fa (&,m)dt > 0= F(z,%) > F(z,%).

Definition 3.7: The functional F(x,i) = [ f(z,&)dt is
said to be nonsmooth quasi-invex at (Z,z) € X, if there exists
n: X x X — X such that for every (z,7) € X and £ €
0f (3, %),

b
F(x, &) — F(z,2) <0= / (€,m)dt <0.
a
IV. OPTIMALITY CONDITIONS

Let F(z,%) = fff(xﬁc) dt and G(z,%) = ffg(w,i') dt.
In this section, we first prove that a minimum point is
necessarily a KKT(Karush-Kuhn-Tucker) point of (NCVP)
under nonsmooth invex and the Slater constraint qualification
assumptions.

Definition 4.1: The problem (NCVP) is said to satisfy the
Slater constraint qualification, if there exists (Z,#) € K such
that g(#,1) < 0.

Theorem 4.1: Let F and G;(i = 1,2, ..., m) be nonsmooth
invex at (Z,%z) € K with respect to same 1 : X x X — X.
Suppose that the Slater constraint qualification is satisfied, and
if (NCVP) attains a minimum at (7, ), then it is a KK'T point
of (NCVP).

Proof: Since (Z, ) is a minimum point of (NCVP), there
is no (z,4) € K such that

F(x,%) — F(7,z) < 0.

Then, there is no solution (z,&) €
((F(az,y'c) - F(z,%)), Gz, )) <0.

Since F and G;(i = 1,2,...,m) are all nonsmooth invex
with respect to same 7 (or we can say (F,G1,Ga,...,Gp)
is nonsmooth invex with respect to same 1), it follows from
the generalized alternative theorem ([14]) that there exist 7 €
Ry, A € R™, with (1,)) # 0, such that

K of the system

7(F(x,4) — F(z,%)) + A\'G(x,4) >0, V(z,%) € K. (1)
If possible 7 = 0, then A # 0 and from (1),

MG(x,) >0, Y(z, &) € K. 2)

By generalized Slater constraint qualification, there exists
(Z,2) € K such that g(Z,Z) < 0, it follows that

MG(z,i) <0,

which is a contradiction to (2). Hence, 7 # 0.
Therefore, (1) is equivalent to

(F(x,i) — F(z,%)) + \'G(z,4) >0, V(z,%) € K, (3)

An) > (. Taking (z, &) = (2, %) in

Hence,
XNGi(Z,2)=0(i=1,...,m). )
Thus, from (3), (4), we have, for all (z,%) € K,
F(x,%) + ATG(z, ) > F(z,z) + \'G(%, &),

which implies that (Z,Z) is a minimum point of the problem

. ST .
(;Ial)lIElK (F+M'G)(x, ).

Hence, by Lemma 2.2 and Lemma 3.5, we see that
(0,0) € O (F + \TG)(z,%) C OLF(Z,%) + 0, (\TG)(%, ).
Combining Lemma 2.3 and Lemma 2.1, we deduce that

(0,0) € 0f (T, z) + AT 9g(, 7). Q)

From (5), together with (4) and A > 0, we see that (Z,Z) is a
KKT point of (NCVP). |

In the same way, we can prove that a minimum point is
necessarily a Fritz-John point of (NCVP) under nonsmooth
invex assumption.

Theorem 4.2: Let F and G; (i = 1,2,...,m) be nons-
mooth invex at (Z,%) € K with respect to same 17 : X x X —
X. If (NCVP) attains a minimum at (Z, %), then (z, %) is a
Fritz-John point of (NCVP).

Now we give sufficient optimality conditions in the form of
the following theorem:

Theorem 4.3: Let F'and G;(i = 1,2, ..., m) be nonsmooth
invex at (Z,Z) € K with respect to same 7 : X x X — X
and suppose that (Z,Z) € K is a KKT point. Then (7, z) is a
minimum point of (NCVP).

Proof: Since (Z,z) is a KKT point, there exists A > 0
such that

(0,0) € 0f(z,2) + (X" g) (7, ) ae.,

\Gi(Z,

So, there exist £* € 9f(z,7), ¢* € 0(A\Tg)(z,
&+ ¢ =0. (6)

Let if possible (Z,Z) be not a minimum of (NCVP). Then,
there exists (z, &) € K, such that

Z)=0(G=1,...,m) ae.

Z) such that

F(z,%) — F(z,i) < 0. (7

Since F and G; (i = 1,2,...,m) are nonsmooth invex at
(%, %) € K with respect to same 1 € X, we have

b
Fz,) — F(3,5) > / (Amydt, VAedf(@z),
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and

b
Glad) - Gla.) = [ (Bayde, ¥ B e dyla.d). ©)

a

By (7) and (8), we get

b
/ (Am)dt <0, ¥ Acof(zi).

In particular,

b
/(5*,n)dt<07 £ € 0f(7,5).

Now using (6), we see that

b
/ (—¢*,nydt < 0.
As A >0 and ¢* € 9(A\Tg)(z,z), we have
¢* = ATB*, for some B* € dg(%, ).

Therefore,
b
/ (=B*\,n)dt <0, B* € dg(z,7). (10)

Since A > 0, it follows from (9)

b
N (G(z,3)—G(z, 1) 7/ (B,n)dt) >0, V Be€dy(z,z),

a

which, on using A\Gi(z,2) = 0(i = 1,...,m) and

MTG(x, %) <0, implies that
b
—/ (TB,pydt >0, V B e dg(z, 7).

This is a contradiction to (10). Hence, (Z,Z) is a minimum
of (NCVP). [ |

We have proved that under nonsmooth invex assumption the
Kuhn-Tucker condition is a necessary and sufficient one for
a feasible point to be a minimum. Next, we shall prove the
sufficiency of the Kuhn-Tucker optimality conditions under
nonsmooth pseudo-invex and nonsmooth quasi-invex assump-
tions of F' and G, respectively.

For notational convenience, we denote M = {i : i =
1,...,m}and I ={i e M: X\ #0}.

Theorem 4.4: Let F be nonsmooth pseudo-invex and
G;i(i =1,2,...,m) be nonsmooth quasi-invex at (Z,7) € K
with respect to same 7 : X x X — X and suppose that (Z, Z)
is a KKT point of (NCVP). Then (Z,Z) is a minimum of
(NCVP).

Proof: Since (Z,7) is a KKT point, there exists A>0
such that

(0,0) € Of(x,2) + 0\ g)(%,7) a.e.,
\Gi(Z,7) =0(i=1,...,m) ae.

Therefore, there exists £* € df(z, ), ¢* € I(ATg)(Z,Z) such
that
&+ =0. (11)

Let if possible (Z,Z) be not a minimum of (NCVP). Then,
there exists (z, %) € K, such that

F(z,&) — F(z,%) < 0.

Since F is nonsmooth pseudo-invex at (Z,z) € K, we get

b
/ (A,n)ydt <0, forall A€ df(z,z), 12)

Since g(z, %) < 0, we have
XNiGi(Z,2) =03 =1,...,m).
Since \;G;(Z,Z) =0(i = 1,...,m), it follows that
Ni(Gi(z, &) — Gi(z,2)) <0(i=1,...,m). (13)

Now we claim that

b
/\i/ (Bi,m)dt <0, VB; € 9g;(z,7), i=1,...,m. (14)
a

If A = 0, then the above inequality holds trivially. If X # 0,
then from (13), we obtain

Gi(z, &) — Gi(7,5) < 0(i € I).

Since G;(i = 1,2,...,m) is nonsmooth quasi-invex at (%, Z)
we have

b
/ (Bi,m)dt <0, VB: € dgs(z,7), i c .
a

which implies (14) holds. In particular,

b
/ (¢ dt <0,

where \; >0, ¢ € O(\ig:) (7, %), i € L.
Combining with (11), we get

b
/ (€*,mydt >0, for some £ € Of(Z,Z),

which is a contradiction to (12). Hence, (Z, %) is a minimum
of (NCVP). |

We have proved that nonsmooth pseudo-invex together with
nonsmooth quasi-invex is a sufficient condition, and now, we
shall prove it is a necessary condition.

Theorem 4.5: If all Kuhn-Tucker critical points are mini-
mums for (NCVP), then F' is nonsmooth pseudo-invex and
G;(i=1,2,...,m) is nonsmooth quasi-invex.

Proof: Let (v,%), (7,2) € K, (%,%,)) verifies
(2.2) (2.3), with 7 = 1, such that

{ F(z,%) — F(z,7) <0,
G(z, &) — G(z,z) < 0.

We have to find n((z, %), (Z,2)) € X, such that
b b
[na<o [(Wema<o  as

where A € 0f(Z,z), B € dg(z,z). On the contrary, suppose
(15) has no solution for all A € 8f(z,z), B € dg(Z, z), then

162



International Journal of Engineering, Mathematical and Physical Sciences
ISSN: 2517-9934
Vol:7, No:1, 2013

from the alternative theorem [15], there exist wy, wy € X,
w1 >0, we >0, with (wy,w2) # 0 such that

b b
/<A7w1)dt+/ (N'B,w,))dt =0, (16)

a

then (0,0) is necessarily a solution to (16) with respect to
Wi, Wa. Thus,

(0,0) € 8f(z,z) + 0(\Tg)(z, &).

That is to say (Z,z) is a KKT point, then, by the assumption,
(#,7) is a minimum point, which stands in contradiction to
F(x,4) — F(%,%) < 0. So, there exists n((z, ), (Z,%)) € X

such that
f? (A,mydt <0,
[, (ATB,n)dt <0,

forall A € 0f(z,z), B € dg(%, ), and then, F is nonsmooth
pseudo-invex and G is nonsmooth quasi-invex at (Z,z) with
respect to same 7). ]
Therefore, in Theorem 4.4, 4.5, we have proved that nons-
mooth pseudo-invex and nonsmooth quasi-invex of F' and G
respectively are both sufficient and necessary in order that a
Kuhn-Tucker critical point is a minimum of (NCVP).

V. DUALITY

We now establish duality between (NCVP) and the next
dual problem (NCVD1), which is a modified Mond-Weir dual
problem formulated by Bector, Chandra and Husain, see [10]
for more details.

b
(NCVD1) Maximize / f(u,u)dt

subjectto (0,0) € Of (u, i) + O(A”
NGi(Z,2) =03 =1,...,m) a.e.,
A>0,
(u,0) € K .

Let H be the feasible set of (NCVP).

Theorem 5.1: (Weak duality) Let (z,%) be feasible for
(NCVP) and (u,u,\) be feasible for (NCVD1). If F and
G are nonsmooth invex at (u, %) with respect to same 7 :
X x X — X and A > 0, then

/:f(x,:i:)dt>/abf(u,u)dt

Proof: Since (u, 4, \) is feasible for (NCVD1), we get
that there exist £* € df(u,u) and ¢* € (AT g)(u,u) such
that

& +¢ =0 (1)
Let if possible

b

Flu, @) dt. )

a

/abf(x,dv) dt <

g)(u,u) a.e.,

Since F' and G are nonsmooth invex at (u, ) with respect to
same 7 : X x X — X, we have

Fla,) — Flu,i) > /b<A ndt, VAe€df(ui), ()
and a
Gla, &) — Glu, i) > /b(B,m dt, ¥ Bedg(ui). @
Combining (2) and (3), we get
/b<A,n) dt <0, forall A€ df(u,).

In particular,

b
/ (&",m)dt <0, for some " € df(u,u).

By using (1), we get

b
/ (—=¢*,m)dt < 0.

a
Since (* € 8()\Tg) (u, 1) and A > 0, we see that
¢* = ATB*, for some B* € dg(u, ).

Thus,
b
/ (=ATB*,n)dt <0, for some B* € dg(u,u). (5)

Now as A > 0, from (4), we have

b
M (G(x, &) — G(u, ) 7/ (B,n)dt) > 0. (6)

Since (z, %) € K and (u,u,/\) € H,
MGz, i) <0=ATG(u,u),

therefore, (6) gives that
b
- [(Bapar=0, v 5 eoglui,

which is a contradiction to (5). Hence,

/fxxdt>/fuu
|

Theorem 5.2: (Weak duality) Let (z,4) be feasible for
(NCVP) and (u,%,A) be feasible for (NCVD1). If F is
nonsmooth pesudo-invex and GG is nonsmooth quasi-invex at
(u, ) with respect to same 7 : X x X — X and A > 0, then

/abf(;m;'v)dt > /abf(um)dt

Proof: Since (u,4, ) is feasible for (NCVD1), there
exist £* € f (u,4) and ¢* € (AT g)(u,w) such that

£ +¢=1(0,0). M
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Let if possible f: flz,2)dt < ff f(u,u)dt. Since F is
nonsmooth pesudo-invex at (u, ), we get

b
/ (A,m)dt <0, V Aedf(u,u).

In particular ,

b
/ (€*,mydt <0, where £* € df(u,u).

By using (7), we get

b
/ (—¢* ) dt < 0.

Since ¢* € A(ATg)(u,u), A > 0, we see that
¢* = AI'B*, for some B* € dg(u, ).
Thus,

b
/ (=A\TB*,n)dt <0, where B* € dg(u,u). (8)

Also, (z, 1) is feasible for (NCVP) and (u, @, \) is feasible
for (NCVD1), therefore,

Now we claim that
b
AT/<Bm%h§a (10)

If A = 0, then above inequality holds trivially. Suppose A\ # 0,
then from (9) we get

Gi(z, &) — Gi(u, @) < 0(i € I).

Since G; is nonsmooth quasi-invex at (u, ), we get

/b<Bi,n> dt<0(iel),

which implies (10) holds. This is a contradiction to (8). Hence,

/abf(;m;ic) dt > /ubf(um) dt.

The proof is completed. ]
Theorem 5.3: (Strong duality) Let (Z,Z) be a minimum
point of (NCVP) and the Slater constraint qualification is
satisfied. If F' and G are nonsmooth invex at (Z,Z) with
respect to same 7 : X X X — X, then there exist A > 0 such
that (z,z,\) is a feasible point of (NCVD1). Furthermore,
if the conditions of Weak duality Theorem 5.1 hold for
all feasible (x,%) for (NCVP) and feasible (u,%,A) for
(NCVDL1), then (z,%, ) is a maximum of (NCVD1) and
the value of the objective functions are equal.
Proof: Since (Z,Z) is a minimum point of (NCVP) and
the Slater qualification is satisfied, by Theorem 4.1, we know
that there exists A > 0 with 7 = 1 such that

(0,0) € of (z, %) + O\ g) (%, &) a.e,

and

which implies that (z,Z, ) is feasible for (NCVD1). Let if
possible (Z, %, A) be not a maximum of (NCVD1), then there
exists (u,u, \) feasible for (NCVD1) such that

'/ab flu,u)dt > /ab f(z,z)dt,

which is a contradiction to Weak duality Theorem 5.1. Hence,
(z,2,)) is a maximum of (NCVD1). The values of the
objective functions are trivially equal. |
Theorem 5.4: (Converse duality) Let (&,,A) be a max-
imum of (NCVD1), and (z,4) € K. If F is nonsmooth
pseudo-invex and G is nonsmooth quasi-invex at (%, ) with
respect to same 7 : X x X — X, then (a4, ) is a minimum
point of (NCVP) and the value of the objective functions are
equal.
Proof: Since F is nonsmooth pseudo-invex and G is
nonsmooth quasi-invex at (%, %) with respect to same 7, and
it follows from Theorem 5.2 that

b b
/f(a,a)dtg/ f(z,@)dt, for all (z,2) € K.

And since (4,u) € K, we have (u,4) is a minimum of
(NCVP), and their objective function values are trivially
equal. ]
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