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vector Mond-Weir E-dual and vector Wolfe E-dual problems are also defined for the
considered E-differentiable multiobjective programming problem as special cases of its
vector mixed E-dual problem.

1. Introduction

Several classes of functions have been defined for the purpose of weakening the limitations of convexity in mathematical
programming. One of the notions of generalized convexity introduced into optimization theory is the concept of E-convexity.
The definitions of E-convex set and E-convex function were introduced by Youness [15]. This kind of generalized convexity
is based on the effect of an operator E : R* — R" on the sets and the domains of functions. However, some results and
proofs presented by Youness [15] were incorrect as it was pointed out by Yang [14]. Megahed et al. [11] presented the
concept of an E-differentiable convex function which transforms a (not necessarily) differentiable convex function to a
differentiable function based on the effect of an operator E : R" — R". Recently, Antczak and Abdulaleem [1] proved
the so-called E-optimality conditions and Wolfe E-duality for E-differentiable vector optimization problems with both
inequality and equality constraints.

In the recent years, duality in vector optimization has been attracting the interest of many researches. Such optimization
problems with several objectives conflicting with one another reflect the complexity of the real world and are encountered in
various fields. Many authors have defined the duality results for various classes of nonconvex vector optimization problems
(see, for example, [1-9], and others).

In this paper, a class of nonconvex E-differentiable vector optimization problems with both inequality and equality
constraints is considered in which the involved functions are (generalized) E-convex. For such a (not necessarily)
differentiable multiobjective programming problem, its vector mixed E-dual problem is defined. Further, so-called vector
Mond-Weir E-dual and vector Wolfe E-dual problems are also defined for the considered E-differentiable multiobjective
programming problem as special cases of its vector mixed E-dual problem. Then, several E-duality theorems are
established between the considered E-differentiable multicriteria optimization problem and its vector E-duals under
appropriate (generalized) E-convexity hypotheses.

2. Preliminaries

Let R" be the n-dimensional Euclidean space and R’} be its nonnegative orthant. The following convention for equalities
and inequalities will be used in the paper. For any vectors x= (x1,x2,-- ,x,)" and y=(y1,y2,---,yn)" in R", we define:

(i) x=yifandonlyifx; =y;foralli=1,2,--- ,n;
(ii)) x> yifandonlyifx; > y;foralli=1,2,--- ,n;
(iii) x 2 yifand only if x; 2 y; foralli=1,2,--- ,n;

(iv) x> yifandonlyifx; Z y; foralli=1,2,--- ,n but x # y;
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(v) x % yis the negation of x > y.

Definition 1 ([15]). A set M C R" is said to be E-convex set (with respect to an operator E : R" — R") if and only if the

following relation
E(w)+A(E(x)—Eu)eM (1)

holds for all x,u € M and any A € [0,1].

Definition 2 ([15]). A real-valued function f : M — R is said to be E-convex (with respect to an operator E : R" — R") on
M if and only if the following inequality

FAE@)+(1=A)E ) = Af(E(x)+(1=4) f(E () 2
holds for all x,u € M and any A € [0,1].
It is clear that every convex function is E-convex (if E is the identity map).

Definition 3 ([15]). A real-valued function f : M — R is said to be strictly E-convex (with respect to an operator
E :R" — R") on M if and only if the following inequality

JAE@) +(1=A)E(u)) <Af(E(x)+(1=21)f(E(u)) 3)
holds for all x,u € M, E(x) # E(u), and any A € (0,1).

Definition 4 ([11]). Let E : R" — R" and f : M — R be a (not necessarily) differentiable function at a given point u € M.
It is said that f is an E-differentiable function at u if and only if f o E is a differentiable function at u (in the usual sense)
and, moreover,

(foE)(x) = (foE)(u)+V (foE) (u) (x—u)+6 (u,x —u) [|x—ull|, @)
where 0 (u,x —u) — 0 as x — u.

Proposition 5 ([1]). Let E : R" — R", M be an E-convex subset of R", f : R" — R be an E-convex (strictly E-convex)
Sfunction on M and u € M. Further, assume that f is E-differentiable at u. Then, the following inequality

JEX)=f(E) 2 VF(E W) (Ex)—E ), (>) 5)
holds for all x € M.

Definition 6 ([1]). Let E : R" — R", M be a nonempty E-convex subset of R" and f : R* — R be an E-differentiable function
atu € M. f is said to be a pseudo-E-convex function at u on M if the following relation

(feE)(x) < (foE)(u) = V(foE)(u)(E(x)—E(u) <0 (©)
holds for all x € M. If (6) is satisfied for each u € M, then f is said to be a pseudo-E-convex function on M.

Definition 7 ([1]). Let E : R* — R", M be a nonempty E-convex subset of R" and f : R* — R be an E-differentiable function
atu € M. f is said to be quasi-E-convex function at u on M if the following relation

(foE)(x) = (foE) (u) = V(foE) (u) (E(x)—E(u) =0 )
holds for all x € M. If (7) is satisfied for each u € M, then f is said to be a quasi E-convex function on M.

In this paper, we consider the following (not necessarily differentiable) multiobjective programming problem (MOP) with
both inequality and equality constraints:

minimize f(x) = (fi (x),..., fp (%))
subject to g;j(x) =0, jeJ={l,...,m},
hx)=0,1eT={1,..,q},
x E€R",

(MOP)

where fi: R" - R, icl={l,...,p},gj:R" =R, j€J, b : R" = R, t € T, are real-valued functions defined on R". We
shall write g := (g1,...,gm) : R" = R" and h := (hy,...,hy) : R" — R? for convenience.
For the purpose of simplifying our presentation, we will next introduce some notations which will be used frequently
throughout this paper. Let

Q:={xeX:g;(x)<0, jeJ, ly(x)=0, €T}

be the set of all feasible solutions of (MOP). Further, we denote by J (x) the set of inequality constraint indices that are
active at a feasible solution x, that is, J (x) = {j € J : g;(x) =0}.

For such multicriterion optimization problems, the following concepts of (weak) Pareto optimal solutions are defined as
follows:

10



/

Definition 8. A feasible point X is said to be a weak Pareto (weakly efficient) solution of (MOP) if and only if there exists
no other feasible point x such that

fx) < f().
Definition 9. A feasible point X is said to be a Pareto (efficient) solution of (MOP) if and only if there exists no other
feasible point x such that

fx) < fx).
Let E : R" — R" be a given one-to-one and onto operator. Throughout the paper, we shall assume that the functions
constituting the considered multiobjective programming problem (MOP) are E-differentiable at any feasible solution.
Now, for the considered multiobjective programming problem (MOP), we define its associated differentiable vector
optimization problem as follows:

minimize f(E(x)) = (fi(E(x)), ... fp(E(x)))
subject to g;(E(x)) =0, jeJ={l,...,m},
h(E(x)) =0, t€T ={1,...q}, (V)
X ER".
We call the problem (VPg) an E-vector optimization problem associated to (MOP). Let
Qp:={xeR":gj(E(x)) <0, jeJ, K(E(x))=0, 1T}

be the set of all feasible solutions of (VPg). Since the functions constituting the problem (MOP) are assumed to be
E-differentiable at any feasible solution of (MOP), by Definition 4, the functions constituting the E-vector optimization
problem (VPg) are differentiable at any its feasible solution (in the usual sense). Further, we denote by Jg (x) the set of
inequality constraint indices that are active at a feasible solution x € Qg, thatis, Jg (x) = {j € J: (g;0E) (x) = 0}.

Now, we give the definitions of a weak Pareto (a weakly efficient) solution and a Pareto (an efficient) solution of the vector
optimization problem (VPg), which are, at the same time, a weak E-Pareto solution (a weakly E-efficient solution) and an
E-Pareto solution (an E-efficient solution) of the considered multiobjective programming problem (MOP).

Definition 10. A feasible point E(X) is said to be a weak E-Pareto solution (weakly E-efficient solution) of (MOP) if and
only if there exists no other feasible point E(x) such that

FE(x)) < f(E(x)).

Definition 11. A feasible point E(X) is said to be an E-Pareto solution (E-efficient solution) of (MOP) if and only if there
exists no other feasible point E(x) such that

FE(x) < FIER)).
Lemma 12 ([1]). Let E : R" — R" be a one-to-one and onto. Then E (Qp) = Q.
Lemma 13 ([1]). Let x € Q be a weak Pareto solution (a Pareto solution) of the considered multiobjective programming

problem (MOP). Then, there exists 7 € Qg such that X = E (Z) and 7 is a weak Pareto (a Pareto) solution of the E-vector
optimization problem (VPE).

Lemma 14 ([1]). Let Z € Qg be a weak Pareto (a Pareto) solution of the E-vector optimization problem (VPg). Then E (Z)
is a weak Pareto solution (a Pareto solution) of the considered multiobjective programming problem (MOP).

Remark 15. As it follows from Lemma 14, if 7 € Q is a weak Pareto (a Pareto) solution of the E-vector optimization
problem (VPg), then E (Z) is a weak Pareto solution (a Pareto solution) of the considered multiobjective programming
problem (MOP). We call E (Z) a weak E-Pareto (an E-Pareto) solution of the problem (MOP).

As it follows from the above lemmas, there is some equivalence between the vector optimization problem (MOP) and
(VPg). Therefore, if we prove optimality results for the differentiable E-vector optimization problem (VPg), they will
be applicable also for the original nondifferentiable multiobjective programming problem (MOP) in which the involved
functions are E-differentiable.

Definition 16. For the E-vector optimization problem (VPg), the E-linearized cone at X € Qg, denoted by Lg (X), is defined
as follows
Lg(X)={d€R":Vg;(E(X))d <0, j€Jg(X), Vi (E(X))d=0,t€T}.

Definition 17. The tangent cone (also called contingent cone or Bouligand cone) of Qp at X € cl Qg is defined by
To, (¥) = {d € R": 3y cpedn — d, Iy cpln L0 5.0 X+-1ydy € Qp }

or, equivalently,
To, (X) = {d ER": EI{ﬁ,,}CRBn =00, I ycQpXn > X 5.1 B (x, —X) — d}
A vector d € R" belonging to To, (X) is called a tangent direction to Qg from X € cl Qp.
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Now, we present the E-Abadie constraint qualification (ACQp) which were derived for E-differentiable multiobjective
programming problems with both inequality and equality constraints by Antczak and Abdulaleem [1].

Definition 18 ([1]). It is said that the so-called E-Abadie constraint qualification (ACQg) holds at X € Qg for the
differentiable E-vector optimization problem (VPEg) with both inequality and equality constraints if

Tog (f) =Lg (f) ®)

Now, we present the Karush-Kuhn-Tucker necessary optimality conditions for X € Qg to be a weak Pareto solution of
the E-vector optimization problem (VPg). These conditions are, at the same time, the E-Karush-Kuhn-Tucker necessary
optimality conditions for E(X) € Q to be a weak E-Pareto solution of the considered E-differentiable multiobjective
programming problem (MOP).

Theorem 19 ([1]). (E-Karush-Kuhn-Tucker necessary optimality conditions). Let X € Qf be a weak Pareto solution of
the E-vector optimization problem (VPg) (and, thus, E (%) be a weak E-Pareto solution of the considered multiobjective
programming problem (MOP)). Further, let the objective functions f;, i € I, the constraint functions g;, j€J, and hy, t €T,
be E-differentiable at X and the E-Abadie constraint qualification (ACQE) be satisfied at X. Then there exist Lagrange
multipliers . € RP, L € R™ and & € RY such that

P _ m q
Y AiV(ficE)(®)+ Y, H;V(gjoE) (x Z V(hoE) (%) =0, ©)
i=1 j=1 =1
H;(gjoE)(x)=0, je, (10)
A>0 m=0. (11)

3. Mond-Weir E-duality

In this section, for the differentiable vector E-optimization problem (VPg), we define its vector Mond-Weir dual problem.
In other words, for the considered E-differentiable E-convex multiobjective programming problem (MOP), we define its
vector E-dual problem (MWDg) in the sense of Mond-Weir [10]. Then, we prove several E-duality results between vector
optimization problems (MOP) and (MWDg) under appropriate (generalized) E-convexity hypotheses.

Let E : R" — R" be a given one-to-one and onto operator. We define the following vector dual problem in the sense of
Mond-Weir related for the differentiable multicriteria E-optimization problem (VPg):

(foE)(y) = (fi(E(Y)), - [p(E(y))) = V —max
st. X2 AV (fioE) () + X7 1V (g 0E) () + X &V (i oE) (y) =0,
Y k(g oE) )+ X, & (oE)(y) 20, (MWDg)
AERPA>0,ueR" 1 =0,EcRe,

where all functions are defined in the similar way as for the considered E-vector optimization problem (VPg). Further, let
I = { (y,A,u,E) ER" X RP X R™ X R :
1AV (fioE) () + LI wiV(gjoE) () + L, &V (ki o E)(y) =0,
11870 E)0) B & o B) () 20,22 0.0 20}

be the set of all feasible solutions of the problem (MWDE). Let us denote, Yz = {y € R" : (y,A,1t,&) € I'g }. The formulated
vector dual problem (MWDyg) is the vector Mond-Weir dual problem for the vector E-optimization problem (VPg). At
the same time, we call (MWDg) the vector Mond-Weir E-dual problem or the vector E-dual problem in the sense of
Mond-Weir for the considered E-differentiable multiobjective programming problem (MOP).

Now, under E-convexity hypotheses, we prove duality results in the sense of Mond-Weir between the E-vector problems
(VPg) and MWDg) and, thus, E-duality results in the sense of Mond-Weir between the problems (MOP) and (MWDg).

Theorem 20. (Mond-Weir weak duality between (VPg) and (MWDg)). Let x and (y,A, 1L, &) be any feasible solutions of
the problems (VPg) and (MWDg ), respectively. Further, assume that at least one of the following hypotheses is fulfilled:

A) each objective function f;, i € 1, is E-convex aty on Qg UYg, each constraint function g, j € J, is E-convex at'y on
Qp UYg, the functions by, t € TT (E (y)) and the functions —h;, t € T~ (E (y)), are E-convex at'y on Qp UYg.

) (foE)(y) is pseudo-E-convex at'y on Qg UYg, Uj(gjoE)(y) is quasi-E-convex at'y on Qp UYg, & (b, oE) (y) is
quasi E-convex aty on Qg UYg.
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Then
(foE)(x) £ (foE) (). (12)

Proof. Let x and (y, A, i, &) be any feasible solutions of the problems (VPg) and (VMDg), respectively.
The proof of this theorem under hypothesis A). If x =y, then the weak duality trivially holds. Now, we prove the weak
duality theorem when x # y. We proceed by contradiction. Suppose, contrary to the result, that the inequality

(feE)(x) <(foE)(y) (13)
holds. By the feasibility of (y,A, it,£) in the problem (MWDg), the above inequality yields

Y AVAER) < Y AVAED)). (19
i=1 il

By assumption, x and (y,A, 1, &) are feasible solutions for the problems (VPg) and (MWDg), respectively. Since the
functions fi, i€, gj, jeJ, hy,t e TT(E(y)), —hi, t € T~ (E(y)), are E-convex at y on Qg UYg, by Proposition 5, the
following inequalities

Ji(E(x)=fi(E() 2 VA(E®X)(EX)—E(y). i€l (15)

8/ (E(x)—g;(E(y) 2 Veg;(EW)(EX)—E)),jeJE(), (16)

he (E (x)) —hy (E (y) 2 Vi (E (7)) (E (x) —E ().t € TT (E(y)), (17)
—h (E(x) +h (E(y)) 2 =Vh (E(y) (E(x) —E(y)), €T (E(y)) (18)

hold, respectively. Multiplying inequalities (15)-(18) by the corresponding Lagrange multiplier, respectively, we obtain that
the inequality

Aifi (E(x)) = Aifi (E(y)) 2 Vi (E(y) (E(x) —E(v)). i €1, (19)
18 (E (x)) — ;g (E(y)) 2 1;Vg; (E () (E(x) =E(y)). j € JE(¥). (20)
Eihe (E (x) = &y (E (v)) 2 &V (E (v)) (E(x) —E (y), t €T (E(y)), 2D
Sthi (E (x)) = &y (E(y)) 2 & Vhi (E (y)) (E (x) —E(y)), 1 €T (E(y)) (22)
hold, respectively. Then adding both sides of (19)-(22), we obtain that the inequality
L ASfi(E (x) = X7 Aifi(E () + Zy g (E () —
Y g (E )+l &l (E (x) =L, &l (E () 2
(LA AE )+ E V8 (E 0) + EL EVRED)| (B () - E0)
holds. Thus, by x € Qg, it follows that the following inequality
Y Af(E (x) = X Mfi(E () — Xy 1y (E (9) — B G (E () 2
(23)

LA AE )+ E V8 (E 0) + EL EVRED)| (B () - E0))
holds. Thus, by (23) and the first constraint of (MWDg), we have
Y Afi(E () =X Mfi(E (v) = X7y g (E (v) = Ly &hi (E () 2 0. (24)

Since (y,4, 1, &) is a feasible solutions of (MWDE), the inequality

P

fmvmm)zz AV HE() )
i=1 i=1

holds. Hence, by (25) and 4; 2 0,i=1,2,...,p, ¥¥_, A; = 1, it follows that the inequality (14) cannot hold which means
that the proof of the Mond-Weir weak duality theorem between the E-vector optimization problems (VPg) and (MWDg) is
completed under hypothesis A).

The proof of this theorem under hypothesis B). We proceed by contradiction. Suppose, contrary to the result, that (13)
holds. Since the function (f o E) (-) is pseudo-E-convex at y on Qp UYg, by Definition 6, the inequality

bS]

Y AV (fioE) () (E(x)—E(y)) <0 (26)
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holds. Since 11 (g0 E) (y) and &V (h, o E) (y) are quasi-E-convex at y on Qg UYg, Definition 7 implies that the inequalities

A

i 1iV(gjoE)(y)(E(x)—E(y) =0, 27)
j=1

A

M=

&V (hoE)(y)(E(x)—E(y) =0 (28)

t=1

hold, respectively. Combining (26), (27) and (28), it follows that the inequality

)4

Y AVAEN) + Y e (E W)+ Y &V (E ()| (E @) - () <0 (29)
i— t=1

i=1 j=1

holds, contradicting the first constraint of the vector Mond-Weir E-dual problem (MWDg). This means that the proof of
the Mond-Weir weak duality theorem between the E-vector optimization problems (VPg) and (MWDg) is completed under
hypothesis B). O

Theorem 21. (Mond-Weir weak E-duality between (MOP) and (MWDE)). Let E (x) and (y,A, 1, &) be a feasible solutions
of the problems (MOP) and (MWD ), respectively. Further, assume that all hypotheses of Theorem 20 are fulfilled. Then,
Mond-Weir weak E-duality between (MOP) and (MWDg) holds, that is,

(foE)(x) £ (foE)(y).

Proof. Let E (x) and (y,A, 1, &) be any feasible solutions of the problems (MOP) and (MWDg), respectively. Then, by
Lemma 12. it follows that x is any feasible solution of (VPg). Since all hypotheses of Theorem 20 are fulfilled, the
Mond-Weir weak E-duality theorem between the problems (MOP) and (MWDgp) follows directly from Theorem 20. [
If some stronger E-convexity hypotheses are imposed on the functions constituting the considered E-differentiable
multiobjective programming problem, then the stronger result is true.

Theorem 22. (Mond-Weir weak duality between (VPg) and (MWDg)). Let x and (y,A, 1L, &) be any feasible solutions of
the problems (VPg ) and (MWDg ), respectively. Further, assume that at least one of the following hypotheses is fulfilled:

A) each objective function f;, i € 1, is strictly E-convex at'y on Qg UYg, each constraint function g, j € J, is E-convex
aty on Qg UYg, the functions hy, t € T (E (y)) and the functions —hy, t € T~ (E (y)), are E-convex at y on Qg UY.

B) (foE)((y)is strictly pseudo-E-convex aty on Qg UYg, Lj (g0 E) (y) is quasi-E-convex aty on Qg UYg, & (h oE) (y)
is quasi-E-convex aty on Qp UYE.

Then
(foE)(x) £ (foE) () (30)

Theorem 23. (Mond-Weir weak E-duality between (MOP) and (MWDg)). Let E (x) and (y,A,1,&) be any feasible
solutions of the problems (MOP) and (MWDE), respectively. Further, assume that all hypotheses of Theorem 22 are fulfilled.
Then, weak E-duality between (MOP) and (VMDg ) holds, that is,

(foE)(x) £ (foE) ().

Theorem 24. (Mond-Weir strong duality between (VPg) and (MWDE) and also Mond-Weir strong E-duality between
(MOP) and (MWDE)). Let X € Qg be a weak Pareto solution (a Pareto solution) of the E-vector optimization problem
(VPg) (and, thus, E(X) be a weak E-Pareto solution (an E-Pareto solution) of the E-vector optimization problem (MOP)).
Further, assume that the E-Abadie constraint qualification (ACQg) is satisfied at X. Then, there exist A ERP, o ER™

=0, E € R4 such that (X,I,ﬁ,g) is feasible for the problem (MWDE ) and the objective functions of (VPg) and (MWDg)
are equal at these points. If also all hypotheses of the Mond-Weir weak duality (Theorem 20 (Theorem 22)) are satisfied,
then (EI?E E) is a weak efficient (an efficient) solution of a maximum type in the problem (MWDg ).

In other words, if E(X) € Q is a (weak) E-Pareto solution of the multiobjective programming problem (MOP), then
(x,I,ﬁ,E) is a (weak) efficient solution of a maximum type in the dual problem (MWDg) in the sense of Mond-Weir. This
means that the Mond-Weir strong E-duality holds between the problems (MOP) and (MWDg ).

Proof. Since x € Qp is a (weak) Pareto solution of the problem (VPg) and the E-Abadie constraint qualification (ACQg) is
satisfied at X, by Theorem 19, there exist A € R, [l € R™, i = 0, E € R? such that (X,I,H,E) is a feasible solution of
the problem (MWDg). This means that the objective functions of (VPr) and (MWDg) are equal. If we assume that all
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hypotheses of the Mond-Weir weak duality (Theorem 20 (Theorem 22)) are fulfilled, ()’C,I,H, E) is a (weak) efficient

solution of a maximum type in the dual problem (MWDg) in the sense of Mond-Weir.

Moreover, we have, by Lemma 12, that E (X) € Q. Since X € Q is a weak Pareto solution of the problem (VPg), by
Lemma 14, it follows that E (X) is a weak E-Pareto solution in the problem (MOP). Then, by the Mond-Weir strong duality
between (VPg) and (MWDg), we conclude that also the Mond-Weir strong E-duality holds between the problems (MOP)
and (MWDg). This means that if E (x) € Q is a weak E-Pareto solution of the problem (MOP), there exist A ERP, HEeRrR™,

=0, E € R? such that (X,I,ﬁf) is a weakly efficient solution of a maximum type in the Mond-Weir dual problem
(MWDg). O

Theorem 25. (Mond-Weir converse duality between (VPg) and (MWDE)). Let (E,I,H,E) be a (weakly) efficient solution

of a maximum type in Mond-Weir dual problem (MWDg) such that X € Qg. Moreover, assume that the objective functions
fi, i €1, are (E-convex) strictly E-convex at X on Qg UYg, the constraint functions g, j € J, are E-convex at X on Qg UYg,
the functions h, t € T (E (X)) and the functions —h, t € T~ (E (X)), are E-convex at X on Qg UYg. Then X is a (weak)
Pareto solution of the problem (VPE).

Proof. Let (Tc,z,ﬁ,g) be a (weakly) efficient solution of a maximum type in Mond-Weir dual problem (MWDg) such that
X € Q. By means of contradiction, we suppose that there exists X € Qg such that the inequalty

(foE)(x) <(foE)(®) @31

holds. By the feasibility of (x ),7E,E) in the problem (MWDg), the above inequality yields

AVFi(E((X)). (32)

M'u

AVA(EX)) <

1 i

M':

i 1

Since the functions fj,i €1, gj, j€J, hy,t € TY(E(X)), —h;, t € T~ (E(X)), are E-convex at X on Qg UYg, by Proposition
5, the following inequalities

fil(EX) = fi(E®) 2 VA(EX)(E(X) —EX). i€, (33)
8 (E(X) =g (E(X)) 2 Vg; (E (X)) (E(x) —E (), J € Je (), 34
he (E (%)) —hy (E (%)) 2 Vi (E(3)) (E () —E ().t €T (E(3)), (35)
—h (E(X) + M (E (X)) 2 =Vh (E(X)) (E(X) - E(X)), €T (E()) (36)

hold, respectively. Multiplying inequalities (33)-(36) by corresponding Lagrange multipliers, respectively, we obtain that
the inequality

Aifi (E (%) = Aifi (E (X)) 2 LiVf (E (X)) (E(X) —E (X)), i €1, 37
Hjg; (E (X)) — ;i (E (X)) 27, Ve; (E(X)) (E(X)—E(¥)), j € Je(X), (38)
S (E () =& (E(X)) 2§ Vin (E (X)) (E(X) —E (X)), 1 €T (E(¥)), (39)
& (E (X)) =&y (E(X)) 2§, Vi (E(X) (E(X) —E(X)), t€ T (E(X)) (40)
hold, respectively. Then, adding both sides of (37)-(40), we get that the inequality
Y Aifi(E (R) = X2 Aifi(E (3)) + Xy g (E (X))~
Y7oy g (E () + X7y & (E () = Xy & (E () 2
L TVAE )+ D B Ve E () + 5L R (E )] (B0 £ (7)
holds. Thus, by X € Qg, X € Qg and (32), the following inequality
[Zf;l?wvﬁ(E (%)) + X B Ve, (E () + X, &, Vi (E (x))] (E(X)-E(x) <0 (41

holds, contradicting the feasibility of ()?,I,H,g) in (MWDg). This means that the proof of the converse duality theorem
between the E-vector optimization problems (VPg) and (MWDg) is completed. O

Theorem 26. (Mond-Weir converse E-duality between (MOP) and (MWDg)). Let (X,I,H,E) be a (weakly) efficient

solution of a maximum type in Mond-Weir dual problem (MWD ). Further, assume that all hypotheses of Theorem 25 are
fulfilled. Then E(X) € Q is a (weak) E-Pareto solution of the problem (MOP).
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Proof. The proof of this theorem follows directly from Lemma 14 and Theorem 25. O

Theorem 27. (Mond-Weir restricted converse duality between (VPg) and (MWDE)). Let X be feasible of the considered
E-differentiable multiobjective programming problem (VPg) and (y,I,ﬁ,E) be feasible of its vector Mond-Weir dual

problem (MWDE). Moreover, assume that the functions f;, i € I, are strictly E-convex at'y on Qg UYEg, the constraint
functions g;, j € J, are E-convex aty on Qg UYg, the functions by, t € Tt (E (3)) and functions —h;, t € T~ (E (3)), are
E-convex aty on Qp UYg such that f(E(X)) = f(E(3)). Then X is a (weak) Pareto solution of the problem (VPg) and

(y,I,ﬁ, E) is a (weakly) efficient point of a maximum type for the problem (MWDg ).

Proof. By means of contradiction, suppose that X is not a weak Pareto solution of the problem (VPg). This means, by
Definition 10, that there exists ¥ € Qg such that

FE®) < fERX)). 42)
By assumption, f(E(X)) = f(E(¥)). Hence, (42) yields
FE®) < FE®F)) 43)

By assumption, (y, ),,H,E) is a feasible solution for (MWDg). Then, it follows that A > 0. Hence, the above inequality

yields
P
< YT (44)

Mw

1

l
By assumption, the functions f;, i €1, gj, j€J, hy,t € TT(E(y)), —h;,t € T~ (E(y)), are E-convex at y on Qg UYg. Then,
by Proposition 5, the following inequalities

Ji(E@)—f(E®Y) Z2VAE®G)(ER)-E®Y)), i€l 45)
8 (EQR)—g(EY)2Ve(EG)(ER)-E®), jeJED), (46)
hi (E (2) —hi (E (3)) 2 VI (E () (E (2) —E (), t € TT(E()), 47)
—hi(E(2))+h (E(¥)) 2 =Vh (E(Y))(E () —E(y)), t€T (E®)) (48)

hold for z € Qg UYg. Thus, they are also fulfilled for z = ¥ € Q. Hence, (45)-(48) yield, respectively,
JHE®)=fi(EY) 2 VA(E®G)(E®-E®Y)), i€l (49)
i (E(X)—g;(E(y) 2 Vg;(EW)(EX) —E), jeJE®F)), (50)
hi (E (%)) —hi (E(y)) 2V ( ON(E@ -EG)), teTT(E®G)), D
—hi (E(X)+h (E(Y) 2 =Vh(EY)(E(®) —E(y)), t €T (E(y)). (52)

By the feasibility of ( E) in (MWDg), it follows that

Aifi (E®) = Aifi(E() 2 LV (E ) (ERX) —E®G), i€l (53)
w8 (E(X)—m;g (E() 2H;Ve; (ED)(EX)—EY)), jeJE®)), (54)
S (E(R) =& (E(3)) 2 &,V (E(G)(ER) ~E(5), 1€ TT(E()), (55)
& (E(X) =& (E(3)) 2 &,V (E(3))(E(X) ~E(5), t € T~ (E(7)). (56)

Adding both sides of (53)-(56), we obtain

IR () X i (E (5) + T By )
X Ty (E G))+ ELo E(E ()~ L B (E5) 2 -
)

AVﬁ<<»+zluﬁ&<<»+zzéwm<<>yEm—Eo»

By (57), the first constraint of (MWDg) and x € QF imply that the following inequality

FE®) 2 Y HEE) (8)

1 i=1

on

14

holds, contradicting (44). Then, ¥ =y and this means, by Mond-Weir weak duality (Theorem 20), that X is a weak Pareto
solution of the problem (VPg) and (y,I,ﬁ,E) is a weakly efficient solution of a maximum type for the problem (MWDg).
Thus, the proof of this theorem is completed. O

16



/

Theorem 28. (Mond-Weir restricted converse E-duality between (MOP) and (MWDE)). Let (y,%,ﬁf) be a feasible
solution of the problem (MWDg ). Further, assume that there exist E (X) € Q such that X = . If all hypotheses of Theorem
36 are fulfilled, then E (X) is an (weak) E-Pareto solution of the problem (MOP) and (y,I,ﬁ,E) is an (weak) efficient
solution of maximum type for the problem (MWDg ).

Proof. The proof of this theorem follows directly from Lemma 14 and Theorem 36. O
4. Wolfe E-duality

In this section, a vector E-dual problem in the sense of Wolfe is considered for the class of E-convex vector optimization
problems with inequality and equality constraints.
Let E : R" — R" be a given one-to-one and onto operator. Consider the following vector dual problem in the sense of Wolfe
related to the vector optimization problem (VPg):

q
maximize f(E Z uigi(E(y))+ Z Shi(E(y))|e
=1

P m
st. Y AV (fioE)(y)+ Y u;V(g;0E)(y +Z§t (hoE)(y) =0, (WDg)
i=1 j=1

YERL, AERPA>0,Ae=1,e=(1,1,...1)] €RP,
”GRm;uZOaé ERq’

where all functions are defined in the similar way as for the considered vector optimization problem (MOP) and e =
(1,...,1) € R?. Further, let

)4 m
Iy — {w,u,@ ER' X RY xR xR : Y AV (fioE) () + Y. 1V (g0 E)(y)
i=1 j=1

q
Y&V 0E)0) =0, 220, e =120},
t=1

be the set of all feasible solutions of the problem (WDg). Further, Yz = {y € R" : (y,A,1,&) € Tg}. We call the vector
dual problem (WDp) Wolfe vector E-dual problem or vector E-dual problem in the sense of Wolfe.

Now, under (generalized) E-convexity hypotheses, we prove duality results between the E-vector problems (VPg) and
(WDg) and, thus, E-duality results between the problems (MOP) and (WDg).

Theorem 29. (Wolfe weak duality between (VPg) and (WDg)). Let x and (y,A,l,&) be any feasible solutions of the
problems (VPg ) and (WDE ), respectively. Further, assume that at least one of the following hypotheses is fulfilled:

A) each objective function f;, i € I, is E-convex aty on Qp UYg, each constraint function g, j € J, is E-convex aty on
Qp UYg, the functions hy, t € T (E (y)) and the functions —h, t € T~ (E (y)), are E-convex at'y on Qp UYg.

B) f(E(y))+ {ZTI wig;(E()+ XL, &h (E(y))} e is pseudo-E-convex at 'y on Qg UYg, Wj(gjoE)(y) is quasi-E-
convex aty on Qp UYg, & (b oE) (y) is quasi-E-convex at y on Qp UYg.

Then .
m
FEG) £ FBO)+ | $ s (E0) + Y & (EG) (59)
j=1 t=1
Proof. Let x and (y, A, u, &) be any feasible solutions of the problems (VPg) and (WDE), respectively. The proof of this

theorem under hypothesis A) (see [1]).
The proof of this theorem under hypothesis B). We proceed by contradiction. Suppose, contrary to the result, that

FEW) < FEG) + [ iujgj(E(yD n Zl & <E<y>>} el (60)
= =

holds. Since the function (foE) () + [‘uj (8joE)(-)+& (hoE) ()] e is pseudo-E-convex at y on Qg UYg, by Definition
6, the inequality

'M“

Il
—_

V(fioE)( +):u, +Z§, (hoE)(y) <0 (61)
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holds. From x € Qg and (y,A,u,&) € I'g, the relations

(ngE
™=

Wi(gioE)(x) <) ni(gioE)(y), (62)

T.
Il

J

M-

& (i oE)(y) (63)

i; (o E) (x) =

hold, respectively. Since (g0 E) (y) and & (h; oE) (y) are quasi-E-convex at y on Qg UYg, Definition 7 implies that the
inequalities

t

A

Zﬂf (8j°E) () (E(x)—E(y)) <0, (64)

A

Zét (hoE) (y) (E(x)—E(y)) £0 (65)

hold, respectively. Combining (61), (64) and (65), it follows that the inequality
P m
Y AV (fioE)(y)+ ) miV (8;0E) (y +Z€, (hoE)(y) | (E(x)—E(y)) <0 (66)
] =

holds, contradicting the first constraint of the vector Wolfe E-dual problem (WDg). This means that the proof of the
Wolfe weak duality theorem between the E-vector optimization problems (VPg) and (WD) is completed under hypothesis
B). O

Theorem 30. (Wolfe weak E-duality between (MOP) and (WDg)). Let E (x) and (y, A, 1, &) be any feasible solutions of
the problems (MOP) and (WDg ), respectively. Further, assume that all hypotheses of Theorem 29 are fulfilled. Then, Wolfe
weak E-duality between (MOP) and (WDg) holds, that is,

FE(X)) £ f(E(y) + i“jgj(E()’)) + i S (E(y)) |e
j= 1=

Proof. Let E (x) and (y, 4,1, &) be any feasible solutions of the problems (MOP) and (WDg), respectively. Then, by
Lemma 12. it follows that x is any feasible solution of (VPg). Since all hypotheses of Theorem 29 are fulfilled, the Wolfe
weak E-duality theorem between the problems (MOP) and (WD) follows directly from Theorem 29. O
If some stronger E-convexity hypotheses are imposed on the functions constituting the considered E-differentiable
multiobjective programming problem, then the stronger result is true.

Theorem 31. (Wolfe weak duality between (VPg) and (WDg)). Let x and (y,A,1L,&) be any feasible solutions of the
problems (VPg) and (WDg), respectively. Further, assume that at least one of the following hypotheses is fulfilled:

A) each objective function f;, i € 1, is strictly E-convex at'y on Qp UYg, each constraint function g, j € J, is E-convex
aty on Qg UYg, the functions hy, t € T (E (y)) and the functions —h;, t € T~ (E (y)), are E-convex at y on Qg UYg.

B) f(E(Y))+ | X migj(E0) + X, éthl(E(y))] e is strictly pseudo-E-convex at'y on Qg UYg, Wj(gjoE)(y) is
quasi-E-convex at y on Qg UYg, & (h; o E) (y) is quasi-E-convex at y on Qg UYE.

Then

(FoE) (x) £ FE()) + [_ilu/g,-(E(ymflg,h,w(y»}e. 67
= =

Theorem 32. (Wolfe weak E-duality between (MOP) and (WDg)). Let E (x) and (y, A, 1, &) be any feasible solutions of
the problems (MOP) and (WDg ), respectively. Further, assume that all hypotheses of Theorem 31 are fulfilled. Then, Wolfe
weak E-duality between (MOP) and (WDg) holds, that is,

(foE)(x) £ F(E(M))+ i 1igi(E(y)) + iirhz(E(y)) e
j=1 1
Jj= 1=

Theorem 33. (Wolfe strong duality between (VPg) and (WDg) and also Wolfe strong E-duality between (MOP) and
(WDEg)). Let x € Qg be a (weak) Pareto solution of the E-vector optimization problem (MOP) and the E-Abadie constraint
qualification (ACQg) be satisfied at X.Then there exist & € RP, T € R", & € RY such that (X,A,[,E) is feasible for the
problem (WDg) and the objective functions of (VPg) and (WDE) are equal at these points. If also all hypotheses of the
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weak duality theorem (Theorem 29 or Theorem 31) are satisfied, then (X, l,ﬁ,g) is a (weak) efficient solution of maximum
type for the problem (WDg ).
In other words, if E (X) € Q is a (weak) E-Pareto solution of the multiobjective programming problem (MOP), then

(x,i,ﬁf) is a (weak) efficient solution of a maximum type in the dual problem (WD) in the sense of Wolfe. This means
that the strong Wolfe E-duality holds between the problems (MOP) and (WDg ).

Proof. Since X € Qp is a (weak) Pareto solution of the problem (VPg) and the E-Abadie constraint qualification (ACQg) is
satisfied at X, by Theorem 19, there exist A € R?, A £ 0, T € R™, 11 > 0, E € R4, E = 0 such that (X,I,ﬁf) is a feasible
solution of the problem (WDg). This means that the objective functions of (VPg) and (WDg) are equal. If we assume
that all hypotheses of Wolfe weak duality (Theorem 29 or Theorem 31) are fulfilled, (X,I,ﬁf) is an (weakly) efficient

solution of a maximum type in the dual problem (WDg) in the sense of Wolfe.

Moreover, we have by Lemma 12, that E (X) € Q. Since X € Qg is a (weak) Pareto solution of the problem (VPg), by
Lemma 14, it follows that E (%) is a weak E-Pareto solution in the problem (MOP). Then, by the strong duality between
(VPg) and (WDg), we conclude that also the Wolfe strong E-duality holds between the problems (MOP) and (WDg). This
means that if E (¥) € Q is a (weak) E-Pareto solution of the problem (MOP), there exist A € R”, T € R", i > 0, & € RY

such that (f,z,ﬁ,g) is an (weakly) efficient solution of a maximum type in the Wolfe vector dual problem (WDg). [

Theorem 34. (Wolfe converse duality between (VPg) and (WDg)). Let (X,I,H,E) be a (weakly) efficient solution of a
maximum type in the vector E-Wolfe dual problem (WDg) such that X € Q. Moreover, assume that f(E (X)) + [ZTI Higj
(E®)+XL, & m(E® ))]e is pseudo-E-convex at X on Qg UYg, W;(g;oE)(X) is quasi-E-convex at X on Qp UYg,
§ (hy o E) () is quasi-E-convex at X on Qg UYg. Then X is a (weak) Pareto solution of the problem (VPE).

Proof. Let (X,I,ﬁ,é) be a weakly efficient solution of a maximum type in Wolfe E-dual problem (WDg) such that
X € Q. By means of contradiction, we suppose that there exists X € Qg such that

(foE)(X) < (foE)(®) (68)

holds. By the feasibility of (J?,I,ﬁ,g) in the problem (WDg). Hence, by the E-Karush-Kuhn-Tucker necessary optimality
conditions, we get

<foE><fc>+[flu,«g,-oE)(ic'qu;l@(h,omm]e<
j= 1=

q
(foE)( { Y Wi(gioE)(X)+) & (hoE) (x)] . (69)
t=1
Since A; € R?,i € I, (69) yields

Ai<

Mw
2

T (fioF) ~>+[Zu, ¢0E) ~>+zét hyoE) v}

1

P p
Y Ai(fioE)( {Zﬂf (gjoE) (¥ +Zér (ht o E) }): (70)
i=1 =1

i i=1

From the feasibility of (EZE,E) in the problem (WDg), we have Zl’.’zl A; = 1. Then, the inequality above implies

i=1

Y T (fioE) (8) + [iuxg,»oE)<3c'>+ilé<hfofs><a] <
Jj= 1=

zp: Ai(fioE)( [Zuj gjoE)( x)—|—i§t(h,oE)(x)} (71)
=1

i=1 j=

Since the function (foE) (-) +

1

H;(gjoE) () +&,(h oF) ()} e is pseudo-E-convex at X on Q UYg, by Definition 6, the
inequality

E (hoE)(x) <0 (72)

'M%

Il
—

V(fioE)( +Zu, (®)+

] M'Q
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holds. From x € Qf and ()?,l,ﬁ, E) € I'g, the relations

y ;(gjoE)(x)= iﬁj (gjoE) (%), (73)
Jj=1 j=1

q q

Y & (hoE)(x) =Y & (hoE)(x) (74)

hold, respectively. Since [1; (g; o E) (¥) and &, (h; o E) (X) are quasi-E-convex at X on Qg UYg, Definition 7 implies that
the inequalities

Zlﬁjv(gjoE)( X)(E(X)—-E([X) =0, (75)
iétwmom ®(E® -E®) <0 a6)

hold, respectively. Combining (72), (75) and (76), it follows that the inequality
Y AV A(E (X)) + X Ve (E (X) + X, & Viu(E (X))] (E(x)—E(x) <0, (7

which contradicting the feasibility of ()?,I,H,E) in (WDg). This means that the proof of the converse duality theorem
between the E-vector optimization problems (VPg) and (WD) is completed. O

Theorem 35. (Wolfe converse E-duality between (MOP) and (WDg)). Let (X,I,H,E) be a (weakly) efficient solution of a

maximum type in Wolfe vector dual problem (WDg ). Further, assume that all hypotheses of Theorem 34 are fulfilled. Then
E(X) € Q is a (weak) E-Pareto solution of the problem (MOP).

Proof. The proof of this theorem follows directly from Lemma 14 and Theorem 34. O

Theorem 36. (Wolfe restricted converse duality between (VPg) and (WDg)). Let X and (y, X,H,E) be feasible solutions

for the problems (VPg) and (WD), respectively, such that

q

(foE)®) < (foE) (7 Zu, 25 5)+ L€ (o) } (<) 78)

Moreover, assume that the objective functions f;, i € I, are quasi-E-convex at'y on Qg UYg, the constraint functions
gj, J € J, are quasi-E-convex at y on Qg UYg, the functions hy, t € T* (E (¥)) and functions —h;, t € T~ (E (¥)), are

quasi-E-convex aty on Qp UYg. Then X =, that is, X is a (weak) Pareto solution of the problem (VPg) and (ﬁlﬁ, E) is
a (weakly) efficient point of maximum type for the problem (WDE ).

Proof. Note that, by (78), it follows that

m

(fioE) (X) < (ficE)( Z (8joE) (¥

E (hoE)(y), i€l (79)

] MQ

Multiplying each inequality (79) by A;, i € I, and then adding both sides of the resulting inequalities, we get
P p q

Z i(foE)( Z (foE)( Z,u] gioE)(y Z (hoE)( Z)L (80)
i=1 =1

i=1

Since Y'7_| 4; = 1, (80) implies

hS]

E (hoE)( (81)

gl

Ii(fioE)(f)<Z ﬁoE i g]oE

1 i=1

i MQ

Now, we proceed by contradiction. Suppose, contrary to the result, that X # y. From X € Qg and ( A E) €I, the
relations

Ai(ficE)®), (82)

‘M‘"
™=

Ai(fioE)(3) <
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Z (8 0E)(y éZﬁ(g/OE)(fL (83)

j=1

i (hoE)( E (h oE) (%) (84)

hold, respectively. By assumption, the functions fj,i € I, g;, j € J(E(Y)), hy,t € T (E(¥)), and —h;,t € T~ (E (7)) are
quasi-E-convex at y on Qg UY. Then, by Definition 7 implies that the inequalities

M M&

AV (fioE)(5) (E(¥) —E () £ 0, (85)

™=
>

A

0, (86)

™=

1,V (89E) () (E(® ~E())

J

[IA

&V (hoE)()(E®) —E())

M-

0 87)

t=1

hold, respectively. Combining (82)-(84), it follows that the inequality

q

P m
Z (fioE)( Z (gjoE)(x Z (hoE)(
i=1 :

p

q
EZ (fioE)( i (gjoE)(y Z (hoE)(

i=1

Hence, by X € Qf, we get that the following inequality

<

Y Zi(fioE)®) = Y K (o E) 5 +zu,g,oE>(> ,(hoE) ). (88)

i=1 i j=

T MQ

—_

holds, contradicting (81). Then, X =y and this means, by weak duality (Theorem 29 or Theorem 31) that X is a (weak)
Pareto solution of the problem (VPg) and (y, A, H,E) is a (weakly) efficient solution of maximum type for the problem
(WDE). Thus, the proof of this theorem is completed. O

Theorem 37. (Wolfe restricted converse E-duality between (MOP) and (WDg)). Let (y,I,H,E) be a feasible solution
of the problem (WDg). Further, assume that there exist E (X) € Q such that X =y. If all hypotheses of Theorem 36 are
fulfilled, then E (X) is an E-Pareto solution of the problem (VP) and (y,I,ﬁ,E) is a weakly efficient solution of maximum
type for the problem (WDg ).

Proof. The proof of this theorem follows directly from Lemma 14 and Theorem 36. O
5. Mixed E-duality

In this section, a vector mixed E-dual problem is defined for the considered E-differentiable multiobjective programming
problem (MOP) with inequality and equality constraints.

Before we define the foregoing vector dual problem, we introduce some notations which will be helpful in presenting its
formulation.

Let the index set J be partitioned into two disjoint subset J; and J> such that J = J; UJ, and the index set T be partitioned
into two disjoint subset 77 and T, such that T = T; UT5. Let J; be an index set such that J; C J and J, = J\J; and, moreover,
|J1| and |J>| denote the cardinality of the index sets J; and J;, respectively. Further, let 77 be an index set such that 7} C T
and T, = T\T; and, moreover, |T}| and |73| denote the cardinality of the index sets 7; and T5, respectively. Let us denote
the set

={xeR":gj(x) S0, jEL I(x)=0, t€T}.

Now, for the define E-differentiable multiobjective programming problem (MOP), we introduce the definition of the mixed

scalar Lagrange function L : Q x Ri X RLM x RITil — R as follows

L(x,A,uy,,87,) ¢ Zlfz + Y wigix)+ Y &hi(x). (89)

Jjeh teTy
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Further, let E : R* — R" be a given one-to-one and onto operator. Further, let us define the following set
Q2= {xeR":(gjoE)(x) £0, j€, (lhoE)(x)=0, teTr}.

Now, we define the following vector mixed E-dual problem for the considered E-differentiable multiobjective programming
problem (MOP):

maximize (foE)(y)+ |uy, (g7, 0E) (y) +&r, (hry oE) (v) | e

s.t. AV(foE)(y) +uV(goE)(y)+EV (hoE)(y) =0,
b, (g, 0E) (y) 20,

&n,V (hry o E) (y) =0,
AERP,A>0,le=1, ucR",u=>0,EcRY,

(VMDy)

where all functions are defined in the similar way as for the considered vector optimization problem (MOP). Further, let I'g
denote the set of all feasible solutions of (VMDg), that is,

FE{(y,l,u,é) ER"X R x R™ x R? :

V(foE)(y)+uV(goE)(y)+6V (hoE)(y) =0,

Zuj(gjoE )20, Zé, (hoE)( )—O,QLZO,AE—I,[JZO}.

JES teTy

Further, Yg = {y € R" : (y,A,u,&) € Tg}. We call (VMDg) the vector mixed E-dual problem for the E-differentiable
multiobjective optimization problem (MOP).

Note that if set J; = & and 71 = & in (VMDg), then we get a vector Mond-Weir E-dual problem for (MOP) and, moreover,
if we set J, = @ and T, = @ in (VMDg), then we obtain a vector Wolfe E-dual problem for (MOP).

Now, we shall prove several mixed duality results between E-vector optimization problems (VPg) and (VMDg) under
(generalized) E-convexity assumptions. Then, we use these duality results in proving several mixed E-duality results
between vector optimization problems (MOP) and (VMDg).

Theorem 38. (Mixed weak duality between (VPg) and (VMDg)). Let x and (y,A, 1L, &) be any feasible solutions of the
problems (VPg) and (VMDg ), respectively. Further, assume that at least one of the following hypotheses is fulfilled:

A) each objective function f;, i € I, is E-convex at y on Qg UYg, each constraint function g;, j € J, is an E-convex
function at y on Qg UYg, the functions h, t € T* (E (y)) and the functions —h;, t € T~ (E (y)), are E-convex at y on
QpUYE.

) (foE)(y)+ |:,UJ1 (g7, 9E) (v) + &1, (hr, oE) (y) | e is pseudo-E-convex at 'y on Qg UYg, Wy, (81, ©E) (y) is quasi-E-
convex at'y on Qp UYg, 1,V (hr, oE) (y) is quasi-E-convex at y on Qp UYE.

Then
(foE)(x) £ (foE) () + [ufl (83, 9E) () + &1, (hr, o) <y>] . ©0)

Proof. Let x and (y, A, i, &) be any feasible solutions of the problems (VPg) and (VMDg), respectively.
The proof of this theorem under hypothesis A). By means of contradiction, suppose that

(foE)(x) <(foE)(y)+ {ujl (8, °E) (y) + &1 (b1, o E) (y)]&

Thus,
(o) (x) < (fioE) () + [ Y 1 (g0E) )+ Y a;(htoE)(y)],iez. 1)

jeh teTy

Multiplying each inequality (91) by A; and then adding both sides of the resulting inequalities, we get

Y A (foE) flwom 0+ [ Y 1(g10E) )+ Y & (o) <y>] zx

i=1 Jjen teTy
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Since Y7 | 4; = 1, the following inequality

e

Ai(fioE) (x) < i{% (ficE) )+ X, mj(g;0E) () + Y & (hoE)(y)

i=1 jen =0

holds. By x € Qg and (y,A,u,&) € T, we have

ixi (ioB) 9+ T w50 E) () + L & (oF) (9 < ©2)
i= JjeN tely
ZA (ioE) )+ T iy (er°E)0)+ L &(oE) ).
i= jen teT
Y wi(gioE)(x) < Y ui(g;0E) (y). (93)
Jjeh Jj€h
Y & (moE)(x)=) & (hoE)(y). (94)
€Ty €Ty
Combining (92), (93) and (94), we get
fla,- (ioE) () + ilu,» (6108) (1) + Y & (o E) (x) < ©5)
i= j= =1
14 m q
;/M (fioE) (y)+ _Zluj (gj°E) (y) + Zlé (hioE) ().
= j= =

Since the functions f;,i€/l, g;, j€J, hy,t € T+, —h,, t € T~, are E-convex on Qg UYg, by Proposition 5, the following
inequalities

(fioE) (x) = (fioE) (y) ZV(fioE) () (E(x) —E(y)),i €1, (96)
(8j0E) (x) = (gj0E) (y) 2V (g;oE) ) (E(x) —E(y),j€JE(¥) (97)
(hoE) (x) = (ko E) (v) 2 V (h o E) (y) (E (x) —E (y)), 1 € TT (E(y)), (98)
— (M oE) (x)+ (hoE)(y) 2 =V (loE) (y)(E(x) —E(y)), t€ T (E(y)) (99)

hold, respectively. Multiplying inequalities (93)-(96) by corresponding Lagrange multipliers, respectively, and then adding
both sides of resulting inequalities, we obtain

3 (o E) (¥) — X2y As (i 0 E) (9) X g0 E) () — Ty 1 (2 0E) )
Y E (o E) (x)— T & (o E) (3) 2 [z,-zlw (o) () +

T Y (850E) () + £, & (o ) M (E()—E().

Hence, by (95), the inequality above implies that the following inequality
p m
YAV (0E) 0)+ 3 (g59) +2¢, (oE)0)] (B )£ ) <0 (100
i=1 j=1

holds, contradicts the first constraint of the vector mixed E-dual problem (VMDg). This means that the proof of the mixed
weak duality theorem between the E-vector optimization problems (VPg) and (VMDg) is completed under hypothesis A).
The proof of this theorem under hypothesis B). We proceed by contradiction. Suppose, contrary to the result, that (91) holds.

Since the function (foE) () + {ml (85, °E) () +&r, (hry oE) ()] e is pseudo-E-convex at y on Qg UYg, by Definition 6,
the inequality

p
LAT(eE)0)+ T ¥ (eoE)0)+ K &Y (hoB)0)] (E )~ E() <0 (101
i=1 JEN teT)
holds. By x € Qg and (y,A,u,§) € I'g, it follows that the relations (93) and (94) are fulfilled. Since uy, (gs, 0E) (y)
and &g, (hr, oE) (y) are quasi-E-convex at y on Qg UYg, by the foregoing above relations, Definition 7 implies that the
inequalities
Y V(o)) (E(x) —E(y) =0, (102)
JED
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Y &V (hoE)(y)(E(x) —E(y)

teTp

[IA

0. (103)

hold, respectively. Combining (101), (102) and (103), it follows that the inequality (100) is fulfilled, contradicting the first
constraint of the vector mixed E-dual problem (VMDg). This means that the proof of the mixed weak duality theorem
between the E-vector optimization problems (VPg) and (VMDg) is completed under hypothesis B). O

Theorem 39. (Mixed weak E-duality between (MOP) and (VMDE)). Let E (x) and (y,A,11,&) be any feasible solutions of
the problems (MOP) and (VMDg), respectively. Further, assume that all hypotheses of Theorem 38 are fulfilled. Then,
mixed weak E-duality between (MOP) and (VMDg ) holds, that is,

(foE)(x) £ (foE) )+ |1y, (85 °E) (¥) + &1, (hr, 0 E) () | e.

Proof. Let E (x) and (y,4, 1, &) be any feasible solutions of the problems (MOP) and (VMDg), respectively. Then, by
Lemma 12. it follows that x is any feasible solution of (VPg). Since all hypotheses of Theorem 38 are fulfilled, the mixed
weak E-duality theorem between the problems (MOP) and (VMDg) follows directly form Theorem 38. ]
If some stronger E-convexity hypotheses are imposed on the functions constituting the considered E-differentiable
multiobjective programming problem, then the stronger result is true.

Theorem 40. (Mixed weak duality between (VPg) and (VMDg)). Let x and (y,A, 1L, &) be any feasible solutions of the
problems (VPg) and (VMDE ), respectively. Further, assume that at least one of the following hypotheses is fulfilled:

A) each objective function f;, i € 1, is strictly E-convex at'y on Qp UYg, each constraint function g, j € J, is E-convex
aty on Qg UYg, the functions hy, t € T (E (y)) and the functions —hy, t € T~ (E (y)), are E-convex at y on Qg UYg.

B) (foE)(y)+ |My, (g1, 9E) (y) +&r, (hry oE) (y)] e is strictly pseudo-E-convex aty on Qg UYg, Uy, (87, 0E) (y) is

quasi-E-convex at y on Qg UYg, &r, (hr, o E) () is quasi-E-convex at'y on Qp UYg.

Then
(FoE) (x) £ (FoE) () + [ml (81, 0E) () + &, (hr, o E) <y>] . (104)

Theorem 41. (Mixed weak E-duality between (MOP) and (VMDg)). Let E (x) and (y, A, 1L, &) be any feasible solutions of
the problems (MOP) and (VMDg), respectively. Further, assume that all hypotheses of Theorem 40 are fulfilled. Then,
mixed weak E-duality between (MOP) and (VMDg) holds, that is,

(foE) () £ (FoE) () + [uh (83, 0E) () + Er, (h, o E) <y>} .

Theorem 42. (Mixed strong duality between (VPg) and (VMDg) and also strong E-duality between (MOP) and (VMDE)).
Let x € Qp be a weak Pareto solution (a Pareto solution) of the E-vector optimization problem (VPg) and the E-Abadie
constraint qualification (ACQg) be satisfied at X. Then there exist A € RP, L A0, € R™, 1 20, £ € RY, & 2 0 such that

(X,I,H,E) is feasible for the problem (VMDg) and the objective functions of (VPg ) and (VMDg) are equal at these points.

If also all hypotheses of the mixed weak duality (Theorem 38) Theorem 40 are satisfied, then (X,I,H,g) is a weak efficient

(an efficient) solution of a maximum type in problem (VMDg ).
In other words, if E(X) € Q is a (weak) E-Pareto solution of the multiobjective programming problem (MOP), then

(X,x,ﬁf) is a (weak) efficient solution of a maximum type in the vector mixed dual problem (VMDg ). This means that
the mixed strong E-duality holds between the problems (MOP) and (VMDE).

Proof. Since X € QF is a (weak) Pareto solution of the problem (VPg) and the E-Abadie constraint qualification (ACQg) is
satisfied at X, by Theorem 19, there exist A € R?, A £ 0, L € R", L = 0, &€ € RY, & > 0 such that (X,I,H,E) is a feasible
solution of the problem (VMDg). This means that the objective functions of (VPg) and (VMDg) are equal. If we assume
that all hypotheses of mixed weak duality (Theorem 38 (Theorem 40)) are fulfilled, (X,I,E,E) is a (weak) efficient

solution of a maximum type in the dual problem (VMDE) in the sense of mixed.

Moreover, we have by Lemma 12, that E (X) € Q. Since X € QF is a weak Pareto solution of the problem (VPg), by Lemma
14, it follows that E () is a weak E-Pareto solution in the problem (MOP). Then, by the strong duality between (VPg) and
(VMDg), we conclude that also the mixed strong E-duality holds between the problems (MOP) and (VMDg). This means
that if E (X) € Q is a weak E-Pareto solution of the problem (MOP), there exist ALERP, L 0,0 eR", @=0,& R,

E 2 0 such that (f,%,ﬁ,é) is a weakly efficient solution of a maximum type in the mixed dual problem (VMDg). O]
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Theorem 43. (Mixed converse duality between (VPg) and (VMDE)). Let (Tc,lH,E) be a (weakly) efficient solution of

a maximum type in mixed dual problem (VMDg) such that x € Qp. Moreover, that the objective functions f;, i € I, are
E-convex at X on Qg UYg, the constraint functions gj, j € J, are E-convex at X on Qg UYg, the functions by, t € T (E (X))
and the functions —h;, t € T~ (E (X)), are E-convex at X on Qg UYg. Then X is a (weak) Pareto solution of the problem
(VPEg).

Proof. Proof of this theorem follows directly from Theorem 38. O

Theorem 44. (Mixed converse E-duality between (MOP) and (VMDE)). Let (X,x,ﬁ, E) be a (weakly) efficient solution of
a maximum type in mixed dual problem (VMDE). Further, assume that all hypotheses of Theorem 43 are fulfilled. Then
E(X) € Q is a (weak) E-Pareto solution of the problem (MOP).

Proof. The proof of this theorem follows directly from Lemma 14 and Theorem 43. O
6. Conclusion

In this paper, the class of E-differentiable vector optimization problems with both inequality and equality constraints
has been considered in which the involved functions are E-convex and/or generalized E-convex. The so-called vector
Mond-Weir E-dual problem, vector Wolfe E-dual problem and vector mixed E-dual problem have been formulated for
such E-differentiable multiobjective programming problems. Then, various E-duality theorems between the considered
E-differentiable vector optimization problem and its Mond-Weir, Wolfe and mixed vector dual problems have been proved
under (generalized) E-convexity hypotheses.

However, some interesting topics for further research remain. It would be of interest to investigate whether it is possible to
prove similar results for other classes of E-differentiable vector optimization problems. We shall investigate these questions
in subsequent papers.
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