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Abstract In the paper, we introduce the concepts of G-type I and generalized G-type I
functions for a new class of nonconvex multiobjective variational control problems. For
such nonconvex vector optimization problems, we prove sufficient optimality conditions for
weakly efficiency, efficiency and properly efficiency under assumptions that the functions
constituting them are G-type I and/or generalized G-type I objective and constraint functions.
Further, for the considered multiobjective variational control problem, its dual multiobjec-
tive variational control problem is given and several duality results are established under
(generalized) G-type I objective and constraint functions.

Keywords Multiobjective variational problems - Properly efficient solution -
G-type I objective and constraint functions - Optimality conditions - Duality

1 Introduction

Multiobjective variational control programming is an interesting subject that appears in many
types of optimization problem, for instance, in flight control design, in the control of space
structures, in industrial process control, in impulsive control problems, in the control of
production and inventory, and other diverse fields. Various types of control programming
problems, including multiobjective variational programming problems with equality and
inequality restrictions, are applied in various areas of operational research by many authors
(see, for instance, [9,10,20,24-26], and others).

On the other hand, investigation of optimality conditions and/or duality has been one of
the most attracting topics in the theory of nonlinear programming. In recent years, some
numerous generalizations of convex functions have been derived which proved to be useful
for extending optimality conditions and some classical duality results, previously restricted
to convex programs, to larger classes of nonconvex optimization problems. One of them
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is invexity notion introduced by Hanson [14]. Later, Hanson and Mond [15] defined two
new classes of functions called type I and type II functions, and they established sufficient
optimality conditions and duality results for differentiable scalar optimization problems by
using these concepts. Furthermore, in the natural way, the definition of type I functions was
also extended to the case of differentiable vector-valued functions. Aghezzaf and Hachimi
[1,16] introduced classes of generalized type I functions for a differentiable multiobjective
programming problem and derived some Mond—Weir type duality results under the gener-
alized type I assumptions. One of a generalization of invexity is the concept of G-invexity
introduced by Antczak [2] for scalar optimization problems. In [3,4], Antczak extended the
definition of G-invexity to the vectorial case and he used it to prove the necessary and suf-
ficient optimality conditions and duality results for a new class of nonconvex multiobjective
programming problems.

The relationship between mathematical programming and classical calculus of variation
was explored and extended by Hanson [13]. Thereafter variational control programming
problems have attracted some attention in literature. Optimality conditions and duality for
multiobjective variational control problems have been of much interest in the recent years, and
several contributions have been made to their development (see, for example, [5-7,12,16—
18,21-23,27,29], and references here). Bhatia and Mehra [8] extended the concepts of B-type
I and generalized B-type I functions to the continuous case and they used these concepts to
establish sufficient optimality conditions and duality results for multiobjective variational
programming problems. Kim and Kim [19] introduced new classes of generalized V-type I
invex functions for variational problems and they proved a number of sufficiency results and
duality theorems using Lagrange multiplier conditions under various types of generalized V -
type I invexity requirements. Further, under the generalized V-type I invexity assumptions
and their generalizations, they obtained duality results for Mond—Weir type duals. Also
Hachimi and Aghezzaf [16] obtained several mixed type duality results for multiobjective
variational programming problems, but under a new introduced concept of generalized type
I functions. In [18], Khazafi et al. introduced the classes of (B, p)-type I functions and of
generalized (B, p)-typeI functions and derived a series of sufficient optimality conditions and
mixed type duality results for multiobjective control problems. Recently, Khazafi and Rueda
[17] extended the concept of V-univexity type I to multiobjective variational programming
problems and derived various sufficient optimality conditions and mixed type duality results
under generalized V-univexity type I conditions.

In this paper, by taking the motivation from Antczak [3,4] and Aghezzaf and Hachimi
[1], we introduce the definition of G-type I objective and constraint functions and various
concepts of generalized G-type I objective and constraint functions for a multiobjective
variational control programming problem with inequality constraints. The class of G-type
I objective and constraint functions is a generalization of the class of G-invex functions
introduced by Antczak [2] for differentiable vector optimization problems and type I functions
introduced by Aghezzaf and Hachimi [1] to the case of a multiobjective variational control
programming problem. Under a variety of G-type I hypotheses, we prove the sufficient
optimality conditions for the considered multiobjective variational control programming
problem. We also define vector variational control dual problem and we prove various duality
results between the considered multiobjective variational control programming problem and
its vector variational control dual problem. Furthermore, some incorrectness in definitions
of the concepts of G-invexity and generalized G-invexity for a multiobjective programming
problems and the sufficient optimality conditions for such a vector optimization problem
given in [28] are corrected. Also the sufficient conditions are proved for a larger class of
nonconvex multiobjective programming problems than in [28].
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2 Multiobjective variational control problem and G-type I functions

In this section, we provide some definitions and some results that we shall use in the sequel.
The following convention for equalities and inequalities will be used throughout the paper.
For any x = (x1, x2, .. .,xn)T, Y =01, Y2 yn)T, we define:

(i) x =yifandonlyifx; = y; foralli =1,2,...,n;
(i) x < yifandonlyifx; < y; foralli =1,2,...,n;
(iii) x £ yifandonlyifx; < y; foralli =1,2,...,n;
(iv) x <yifandonlyifx < yand x # y.

Throughout the paper, we will use the same notation for row and column vectors when
the interpretation is obvious.

Let I = [a,b] be areal interval and let P = {1,2,...,p}, J ={1,2,...,q}.

In this paper, we assume that x(¢) is an n-dimensional piecewise smooth function of 7,
and x(7) is the derivative of x () with respect to ¢ in [a, b].

Denote by X the space of piecewise smooth functions x : I — R with norm ||x|| =
Ix]loo + IIDx|ls, Where the differentiation operator D is given by z = Dx < x(t) =
x (a) + f u’ z(s)ds, where x (a) is a given boundary value. Therefore, % = D except at
discontinuities.

Further, denote by U the space of piecewise smooth control functions u : I — R™ with
norm ||u|| -

The multiobjective variational control problem is to choose, under given conditions, a
control u(t), such that the state vector x (¢) is brought from the specified initial state x (@) = «
to some specified final state x(b) = B in such a way to minimize a given functional. A more
precise mathematical formulation is given in the following multiobjective variational control
problem:

b
V-Minimize / f(t,x(z),x(t),u(z),u(r)) dt

b

b
— /fl (r,x(r),;c(r),u(z),u(r))dr,...,/fP(t,x(z),x(t),u(z),y(t))dt

a

subject to g (t,x 0, %), ut),u (t)) <0, rel, (MCP)
x(a)=a, x() =84,
where [ = (fl,...,f”) I X R" x R" x R™ x R™ — RP? is a p-dimensional function

and each its component is a continuously differentiable real scalar function and g : 1 x R" x
R" X R™ x R™ — R1 is assumed to be a continuously differentiable g-dimensional function.

For notational simplicity, we write x () and x(¢) as x and x, respectively. We denote the
partial derivatives of f! with respect to 7, x and x, respectively, by L £l 1 such that
X

fl = (ﬁ 8f1) and f! = (ﬁ ﬁ) Similarly, the partial derivatives of the
X

x dx 2 oxt "
vector function g can be written, using matrices with ¢ rows instead of one.
Let 2 denote the set of all feasible points of (MCP), i.e.:

Q={(x,u):x() € X,u(t) € U verifying the constraints of (MCP) forall ¢t € I}.
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In order to simplify the presentation, in our subsequent theory, we shall set

Tea(t) = (6, x (1) % (1), u (1), u (1), 7eg(t) = (X (1) . % (£) 7 (£) 74 (1)),
Ty (t) = (t,x, 5(, u, it,f, x;, u, ﬁ) .

Definition 1 A solution (x, ) € 2 is said to be weakly efficient of (MCP) if there exists no
other (x, u) € Q2 such that, the following relation is satisfied

b b
/f(”xu(l))dt</f(ﬂﬁ(l‘))dl.

Definition 2 A solution (x, u) € 2 is said to be efficient of (MCP) if there exists no other
(x, u) € Q such that, the following relation is satisfied

b b
/f(ﬂxu(t))dt E/.f (rrxa (1)) dt.

In multiobjective programming, some efficient solutions presented an undesirable property
with respect to the ratio between the marginal profit of an objective function and the loss of
some other. To these solutions, Geoffrion [11] introduced the concept of a properly efficient
solution.

Definition 3 A solution (x, #) € 2 is said to be properly efficient of (MCP) if there exists
a scalar M > 0 such that, foreachi = 1, ..., p, the following inequality

b b b b
/ f (e (1)) dt — / @) dt <M / () dt — / FE (e () dt

holds for some k, satisfying fab FR e () dt > fab FX (rsa(0)) dt, whenever (x (t) , u (1)) €
Qand [7 fi (ro () dt < [P f1 (e (1)) d1.
Definition 4 A function ¢ : R — R is said to be strictly increasing if and only if
Vx,yeR x <y = o¢kx) <o)
In [3], Antczak introduced the following definition of a G-invex vector-valued function.

Definition 5 Let f = (f1,..., fx) : C — R* be a differentiable vector-valued function
defined on a nonempty open set C C R",and I, (C),i =1,..., k, be the range of f;, that
is, the image of C under f; and u € C. If there exist a differentiable vector-valued function
Gp = (Gf,,...,Gfk) : R — R* such that any its component G, : I (C) — Risa
strictly increasing function on its domain and a vector-valued function n : C x C — R"
such that, forall x € C and foranyi =1, ...k,

Gy, (fix) =Gy (fiw) =G (fi)V fiwn(x,u) 2 0,

then f is said to be a G y-invex vector-valued function at # on X with respect to . If the
above inequalities are satisfied for each u € C, then f is vector G y-invex on C with respect
ton.

Remark 6 In [28], Zhang et al. extended the definition of a G-invex vector-valued function
introduced by Antczak [28] for a multiobjective programming problem defined in finite-
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dimensional Euclidean space to the case of a multiobjective variational control problem and
also gave definitions of generalized G-invex functions for such vector optimization problems.
Unfortunately, these definitions seem to be wrong. Namely, Zhang et al. [28] assumed in
their definition of a (generalized) G-invex vector-valued function F = (F I p), where
Fi(x(@),u®) = fab fi (t, X, X, U, h) dt, that functions G ;i are defined on the set C C R".
Whereas F;, as it follows from their definitions, are functions F; : X x U — R, that is, they
are defined on X x U, not on any subset of R". Further, the next wrong part of their definitions
of (generalized) G-invex vector-valued functions is the following: if f is definedon C C R",
thatis, f = (f1,..., ft) : C — RF and then I7,(C),i =1,...,k, is the range of f; (that
is, the image of C under f;) and, therefore, as it follows from the definition of G-invexity
introduced by Antczak [3] (see also Definition 5), a function n with respect to which f is
G-invex, should be defined as follows n : C x C — R". Whereas Zhang et al. [28] defined
any component of a differentiable vector-valued function Gy = (G, ..., Gy,), that is,
Gy 1 17(C) — R as astrictly increasing function on its domain, that is, on the set C C R",
nevertheless the function 7 is defined by n : I X X x X x U x U — R" in their definitions.
This means that n is defined onthe set I x X x X x U x U, noton aset C x C as it follows from
Antczak’s definition of G-invexity for a vector-valued function f = (f1, ..., fx) : C — RX.
At last, also the symbol I, (C) defined by Zhang et al. [28] as the range of f;, that is, the
image of C under f;, is not correct in their definition of G-invexity given for a multiobjective
variational control problem. Indeed, the symbol /. (C),i =1, ..., k, can not be the image
of C C R" under f;, since every f; is defined on X x U. As it follows from the above,
the definition of a G-invex vector-valued function for a multiobjective variational control
problem introduced by Zhang et al. [28] is, in some part, the definition of a G-invex vector-
valued function introduced by Antczak [3] for a multiobjective programming problem in
finite-dimensional Euclidean space.

Furthermore, in their sufficient optimality conditions, Zhang et al. [28] defined functions
Gy, as follows: Gy, : Ij;z fi (X) — R, in opposition to the definition of G, : I (C) —
R, used in their definitions of G-invexity and generalized G-invexity for a multiobjective
variational control problem. Also this definition of G s, seems to be wrong, since functions
constituting the multiobjective variational control problem considered by Zhang et al. [28] are
not defined on X. However, Zhang et al. [28] proved the sufficient optimality conditions with
functions G, : I.fba i (X) — R, where X is the space of all piecewise smooth functions, under
(generalized) G-invexity hypotheses with functions G, : 1, (C) — R, where C C R".

Now, in the natural way, we generalize the definition of a G-invex vector-valued function
introduced by Antczak [2] and the definition of differentiable type I multiple objective and
constraint functions introduced by Aghezzaf and Hachimi [1] to the case of a multiobjective
variational control problem.

Let Ija i (X x U),i = 1. p, be the range of [/ f* (r,x(t),x(r),u(t),a(r)) dt,
where x (t) € X, u(t) € U, and Ij;’gj(x x U), j = 1,...,q, be the range of

fab g/ (t, x @), x @), u),u (t)) dt, where x (t) € X, u(t) € U. For notational conve-
nience, we use fi (t, X, x,u, it) for fi (t, x (1), X ), u(), u (t)), x for x (¢) and x for
x (7).

Definition 7 Let (x,u) € X x U. If there exist a differentiable vector-valued function
Gy =(Gsi.....Gyr) : R — RP such that every its component G si : Iya ;i (X x U) —
R is a strictly increasing function on its domain, a differentiable vector-valued function
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G, = (Ggl, R Ggq) : R — R? such that every its component G ,; : Iﬁjagj(X xU) — R
is a strictly increasing function on its domain, n : I x R" x R" x R™ x R™ — R" with
nt,x@),x(@),u(),u()) =0attifx () =x(@)and?¥ : IXR"xR"xR"™ xR — R™
such that the following inequalities

b b
Gi / fHrau@)dt | = G / [ (e (1) di

b b
. . d .
> 6 [ 1 amonar) [ o sl | £ o) = 517 Grson |

a

A d .
+ 19 Craa)V” | fi (a0 | - il (m(r))] dr, i=1,....p (1)

and

b
—G,i / g/ (e (1)) dt

a

b b
. . d
=G / g’ (rw (1)) dt / [[n(nxm(r»f [g,{ (e (D) =~ (m(r))}

a
(i d | ;
+ [0 (Txuxa ()] | gu (rza(t)) — 7S (rea(®) | 1dt, j=1,...,q 2)
hold for all (x, u) € X x U, then (f, g) is said to be G-type I functions at (x,u) € X x U
on X x U (withrespectto G s, G¢, n and 7).
If the relations (1) and (2) are satisfied for each (x, u) € X x U, then the functional ( f, g)

is said to be G-type I objective and constraint functions on X x U with respect to G 7, G,
n and ¥.

Definition 8 Let (x,u) € X x U. If there exist a differentiable vector-valued function

Gy = (Gfl, R Gfp) : R — R” such that every its component G ;i : If; (X xU) —
R is a strictly increasing function on its domain, a differentiable vector-valued function
G, = (Ggl, R Ggq) : R — R4 such that every its component ng : Iﬁjagj(X xU) —> R

is a strictly increasing function on its domain, n : I x R" x R" x R™ x R™ — R" with
nt,x@),x(@),u(),u()) =0attifx () =x(@)and?¥ : IXR"xR"xR"™ xR — R™
such that the inequalities

b b
G i /fi(nxu(t))dt -Gy /fi(nm(t))dt

b b
. . d .
= 6 ( [ 1 amonar) [ oGl | £ o) = 511 o |

a

. d .
+ 19 CraaaI” | fi (o) | - il (m(t))] dt, i=1,...p 3)
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and
b
—G, / g/ (e (1)) dt

a

b b
26, ([ & morar) [0 [ o - Sl o |
a a !
Tl i d i :

+ [P (xuzu ()] [gu (mrxu (1)) — s (ﬂﬁ(t))] ] dt, j=1....q )
hold for all (x,u) € X x U, x # u, then (f, g) is said to be strictly-G-type I objective and
constraint functions at (x, %) € X x U on X x U withrespectto G ¢, G4, n and 9.

If the inequalities (3) and (4) are satisfied for each (¥, #) € X x U, then the functional

(f, g) is said to be strictly-G-type I objective and constraint functions on X x U with respect
to Gy, Gg, nand 9.

Definition 9 Let (x,u) € X x U. If there exist a differentiable vector-valued function

Gy =(Gsi.....Gyr) : R — RP such that every its component G si : Ija i (X x U) —
R is a strictly increasing function on its domain, a differentiable vector-valued function
G, = (Ggl, - Ggq) : R — RY such that every its component Gg,- : Ij}agj(X xU) — R

is a strictly increasing function on its domain, n : I x R" x R" x R™ x R™ — R" with
nt,x@),x(@),u(),u()) =0attifx () =x@)and? : IXR"xR"xR"™ xR™ — R™
such that the relations

b b
Gi / flma@)dt | < Gy / f! (e () dt

b b
4 . d .
= G, / F1 (e () dr / [[n(nmmmﬂ [f,é () = = f! (m(z))]

. d .
+ 12 o)) [ £ Crea(e) | = 2 f (m(r))] di<0.i=l...p (5

and
b
—G,i /gf'(m(t))dz <0

a

b b
. . d
= G, / g’ (wxa(0)) dt / |[n(nxm(r>)]T [g{. (T (1) — -8 (m(r»}

. d
+ [0 (T ()] [gﬁ (rzz (1)) — Egi (ﬂm(t))] ] dt=0, j=1,....9 (6

hold for all (x,u) € X x U, then (f, g) is said to be pseudo-quasi-G-type I objective and
constraint functions at (x, %) € X x U on X x U (with respect to G 7, G¢, n and ).

If the relations (5) and (6) are satisfied for each (X, u) € X x U, then the functional ( f, g)
is said to be pseudo-quasi-G-type I objective and constraint functions on X x U with respect
to Gy, Gg, nand 9.
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Definition 10 Let (x,u) € X x U. If there exist a differentiable vector-valued function

Gy = (Gfl, RN Gfp) : R — R? such that every its component G ;i : If; (X xU) —
R is a strictly increasing function on its domain, a differentiable vector-valued function
G, = (Ggl, R Ggq) : R — R4 such that every its component G Ijzzgj(X xU) —> R

is a strictly increasing function on its domain,  : I X R" x R" x R™ x R™ — R" with
nt,x@),x(@),u(),u()) =0attifx () =x(@#)and?¥ : I XR"xR"xR" xR — R™
such that the relations

b b
Gﬂn/ﬂmWMMtgcﬂl/ﬂwmmm

b b
. : A d .
= G/f,- /f’ (mxa (1)) dt / ‘[n (Teuzm()” [f; (T (1)) — Ef; (ﬂm(l‘))]

T i d i s
+ 19 Craama O [ £ Grae) | = S @) pdi < 0i=1oop (D)

and
b
Gy ( [ & mnar) <o

a

b b
/ j T\ j d J
=G, g’ (wxa (1)) dt [ (Txuxm ()] | &7 (rza () — 75 (mxm (1))

. d
+ [0 (e (0)]" [gii (rxa (1) — Eg‘; (ﬂﬁ(t))“ dar=0, j=1,....9 (8

hold for all (x,u) € X x U, x # u, then (f, g) is said to be strictly-pseudo-quasi-G-type I
objective and constraint functions at (x,u) € X x U on X x U withrespectto Gy, Gg, n
and 9.

If the relations (7) and (8) are satisfied for each (x, u) € X x U, then the functional (f, g)
is said to be strictly-pseudo-quasi-G-type I objective and constraint functions on X x U with
respect to G 7, Gg, n and .

Definition 11 Let (x,u) € X x U. If there exist a differentiable vector-valued function

Gy = (Gfl, cee, Gfp) : R — R” such that every its component G i : Ifba X xU) —
R is a strictly increasing function on its domain, a differentiable vector-valued function
G, = (Ggl, R Ggq) : R — R4 such that every its component ng : Iﬁ)agj(X xU) —> R

is a strictly increasing function on its domain, n : I x R" x R" x R™ x R™ — R" with
nt,x@),x(@),u(),u()) =0attifx () =x(@#)and?¥ : I X R"xR"xR"™ x R"™ — R™
such that the relations

b b
Gi /fi(nxu(t))dt <Gy /f" (rsa (1)) dt

b b
A . d .
= | V.G /fl (mza (1)) dt / {[TI (Teuza()]” [f; (mwa () — — f' (ﬂm(f)):|
ieP dt’x
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. d .
+ 12 o)) [ £ Grea(e) | = 2 (m(r))] dr <0
b

b
A 3G / I () dt / [[n(nxm(r»]T [f; (m(r))—%f; <m<t>)}

a

. d .
+ 19 Craam O [ £ Gr(e)| = 2 7 (m(r))] dr < 0} ©)

and

b
~G, / g (mm()di | £0

a
b b

. ) d
= G, / g/ (re() di / [[U(ﬂxum(f))]T [gj (1) — 28! (nﬁ(t))]

a a

. d
+ [0 (T ()]” [gi (rza (1) — g; (ﬂﬁ(t))“dt =0, j=L....q (10

di
hold for all (x,u) € X x U, x # u, then (f, g) is said to be weak-pseudo-quasi-G-type I
objective and constraint functions at (x,u) € X x U on X x U withrespectto Gy, Gg, n
and ¥.

If the relations (9) and (10) are satisfied for each (x,u) € X x U, then the functional

(f, g) is said to be weak-pseudo-quasi-G-type I objective and constraint functions on X x U
with respect to Gy, G4, n and .

Definition 12 Let (x,u) € X x U. If there exist a differentiable vector-valued function

Gr= (Gfl, ....Gsp) : R — RP such that every its component Gyi: Ija FX xU) -
R is a strictly increasing function on its domain, a differentiable vector-valued function
Gy = (Ggl, o Ggq) : R — RY such that every its component ng : I/;lgj(X xU) — R

is a strictly increasing function on its domain, n : I x R" x R" x R™ x R™ — R" with
nt,x@),x(@),u(),u()) =0attifx () =x@#)and? : IXR"xR" xR x R™ — R™
such that the relations

b b
Y Gy / [ ) dr ) < G / S () dt
b b
A 3G / [ a®)dt | < Gy / I (rza () dt

b b
. ) d .
= Gy / [ (rea (1)) dt / [[n (T ()] [f,é (e () =~ f: (nm(t))]

a

. d .
+ 19 G [ £ raa(e))| = 2 /] (m(t))] dr<0i=1,....p, (an
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b b
G| [ 1 wawnan) 65 ( [ 1 @

b b
n 36 ([ oanar) <Gy ( [ 5 @

b

b
: . d .
= Gy /.f’ (rrxa (1)) dt / [[77 e ON [f; (rza (1)) — Ef; (ﬂm(t))}

a

+ [® T [fu’ (nm(t))] — %f; (nﬁ(t))] dt < Oforatleastonei € P (12)

and

b
—Ggi / ¢/ (rm()dr | £0

a

b b
. , d
= G, /g/ (1)) dt / ‘[7) (o)1 [gf (rxa (1)) — Eé’i (”ﬁ(t))i|
. d
+ [0 (T ()] [gd (rzu (1) — Egi (ﬂﬁ(t))] ] dt=0, j=1,....q (13)

hold for all (x, u) € X x U, then (f, g) is said to be strong-pseudo-quasi-G-type I objective
and constraint functions at (X, #) € X x U on X x U withrespectto Gy, G, n and 9.

If the relations (11), (12) and (13) are satisfied for each (x, u) € X x U, then the functional
(f, g) is said to be strong-pseudo-quasi-G-type I objective and constraint functions on X x U
with respectto Gy, G¢, n and .

Definition 13 Let (x,u) € X x U. If there exist a differentiable vector-valued function
Gr= (Gfl, ...,Gfp) :R— R? such that every its component G ;i : Ij' (XxU)— R
f'l

b
is a strictly increasing function on its domain, a differentiable vector-valued function G, =
(Ggl,...,Ggq) : R — R? such that every its component ng : If;gj(X x U) - R
is a strictly increasing function on its domain, n : / x R" x R" x R™ x R™ — R" with

n,x@®), x@®),u@),u()) =0attifx () =x@)and? : IXR"XR"xR" xR™ — R™
such that the relations

b b
Y Gy / f Gra)dr | <G / f! Grea(0) di

b b
A 3G / fH @) dt | < Gy / ' Grz(n)) d
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b

b
. : d .
= G /f’ (rrxa (1)) dt / [[77 Tz ()] [f} (rxa (1)) — Ef; (ﬂru(t))]

. d .
+ 2 Craa O [ £ Grsae) | = 21! (m(r»]dt <0 i=1...p (4

and

b
~G, / g () di | £0

a
b b

. . d
/ g/ (re() di / [[n (T (O [gj () — -8 (nﬁ(t))]

G/
= dt

g/
a a
T, d ;

+ [0 (Tuzu ()] [gu (mxw (1)) — s (ﬂm(t))} } dr=0, j=1,....9 (15
hold for all (x,u) € X x U, then (f, g) is said to be weak-strictly-pseudo-quasi-G-type I
objective and constraint functions at (x,u) € X x U on X x U with respect to Gy, Gg, n
and 9.

If the relations (14) and (15) are satisfied for each (x,u) € X x U, then the functional
(f. g) is said to be weak-strictly-pseudo-quasi-G-type I objective and constraint functions
on X x U with respectto G ¢, Gg, n and ¥.

3 Optimality conditions

In this section, for the considered multiobjective continuous programming problem (MCP),
we prove the sufficient optimality conditions for weakly efficiency, efficiency and properly
efficiency under assumptions that the functions constituting it are G-type I and/or generalized
G-type I functions.

Theorem 14 Let (X, u) be a feasible solution in the considered multiobjective continuous
programming problem (MCP). Assume that there exist L € R? and a piecewise smooth
Sfunction () : I — RY such that the following conditions

b
14
> nG / ! () di [f,é (m(r))—%f;’ m(m]
b

9 ) . d
D> 5,G, / g/ (ea (1)) di [gumm)—gg; (m(r»}zo, rel, (16)
Jj=1 a

+

b
14
> MG / ! () di [ﬁﬁ (m(f))—%f; <m(r>)]
b

9 ) . d
+Z"§jG/ /g] (s (1)) dt |:g:i (mrxu (1)) — Eg; (ﬂﬁ(l‘))i| =0, rel, (17

Jj=1 a
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b
(1) Gy /gj(nﬁ(t))dt =0,rel, j=1,....q. (18)

a
=T

A>0, Le=1 E@)=0 (19)

hold, where Gy = (wa R Gfp) : R — RP is a differentiable vector-valued function
such that every its component G gi : I e fi (X x U) — R is a strictly increasing function on

its domain, G4 = (Gg1 s Ggq) : R — RY is a differentiable vector-valued function such
that every its component G, : I} (X x U) — R is a strictly increasing function on its
g./
b
domain. Further, assume that (f, g) are strictly-G-type I objective and constraint functions
at (x, u) on Qwith respectto G ¢, Gg, n and . Then (X, u) is an efficient solution in (MCP).

Proof Suppose, contrary to the result, that (x, #) € € is not an efficient solution in (MCP).
Hence, there exists (X, ) € £ such that

b b
/ f (0 di < / F G0 dr. 20)
This means that
b b
/f" (xa (1)) dt g/f" (rea(®)dt, i=1,....p 1)
and
b b
/ £ Grsa(n)) dt < / 7 ez (1)) dt for some i* € P. (22)

By assumption, there exist A € RP, a piecewise smooth function £(-) : I — RY, a dif-
ferentiable vector-valued function Gs = (Gy....,G fp) : R — RP? such that every its
component G i : 1 e i (X x U) — R is a strictly increasing function on its domain and

a differentiable vector-valued function G, = (Gg,, R Ggq) : R — R? such that any its
component G, : If (X xU) — R isastrictly increasing function on its domain such that
g]

b
the conditions (16)—(19) are satisfied. Since (f, g) are strictly-G-type I objective and con-
straint functions at (x, #) on Q with respect to G ¢, G4, n and ¥, and, moreover, (X, i) € 2,
by Definition 7, the following inequalities are satisfied

b b
G| [ £ amoydr) =Gy [ 5 Graatona
b b d
= 6y ( [ 1 aonar) [ | ot | 1 Graon = 511 o |

A d .
+ 19 Gz )V [ (ﬂﬁ(t))]—af; (m(r))]dr, i=1.....p. (23)
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b
~G,; ( / g/ (rw (1)) dr)

a

b b
. . d
> G, ( / g’ (n,m(r»dz) / [[n (e ()] [gj (rea(t) — =g (m(r))}

a

. d )
+ [9 (mraea ()]’ [gﬁ (7Txu (1)) — Egi (ﬂm(t))]] dt, j=1,...,q. (24)
Sinceevery G i ,i =1, ..., p,isastrictly increasing function on its domain, the inequalities

(21) and (22) yield

b b
Gi (/ /! (m(t))dt> <Gyi (/ I (rea(0) dt) ci=1,...,p, (25)

and

Gy (/f (nu(t))dt> <G (/f (nxu(t))dt> for some i* € P.  (26)

Combining (23), (25) and (26), we obtain

b b
. 4 d .
G (/ I (ﬂ,m(t))dt> / [[n ez ()] [f; (rxa (1)) — Ef; (ﬂm(t))}

a

. d .
+ 2 Gz O [ Gr(0)| = 2 f (m(r))]d: <0, i=l...p @7

Multiplying each inequality (27) by the associated Lagrange multiplier A;,i = 1, ..., p, and
then adding both sides of the obtained inequalities, we get

p b b
ZXIG;(‘i (/ fi (5w (1)) dt) / [[77 (mxaxa (1))] [fx (5w (1)) — *f (ﬂxu(t))j|
i=l1 a a

. d .
+ 19 GO [ £ Graa(e) | —Ef;mﬁ(t))]dr <0 i=l...p. 9

Multiplying each inequality (24) by Ej (t) 20,j=1,...,q, and then adding both sides of
the obtained inequalities, we get

q b
— D> E; ()G, ( / g’ (ﬂm(l))df>
Jj=1

a

b b
— : d
=5 0G), ( / (ﬂxu(t))dt> / [[n ()" [gi (e (D)=~ (m(r))]

a a

d
+ [V (xaww (t))]T |:gu (rxw (1)) — *g (nxu (t))]] (29)
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By (18) and (29), it follows that

b b

9 . : d
Z 1) G, / g/ (mz (1)) dt / [[n(nmm)]T [g){ (ﬂﬁ(t))—agi (nm(t))]
. d
+ [0 (mzama ()] [g; (s (1)) — Egﬁ (m(r))“ dt £0. (30)

Adding both sides of (27) and (30), we get that the following inequality

14

b b
_ . . d .
[ sz {356 ([ £ o ar [f;(nm(t))—af; (m(r))}

b
q _ . d
Z Q) G /gJ (rxu (1)) dt |:g,€ (rxa (1)) — —g] (”ﬁ(t))] dt
j=1

a

b
/[19 (nxuxu(t)) z)“ sz /fl (rxm (1)) dt [ Li (5w (1)) — *fl (”xu(t)):|

b
_ . d
Sj (1) G;j /gj (5 (1)) dt |:gu (5w (1)) — *gu (ﬂxu(t))j| dt <0

a

_|_
M= "

holds, contradicting (16) and (17). Thus, (X, u) is an efficient solution in (MCP) and the proof
is completed. O

Theorem 15 Assume that all hypotheses of Theorem 14 are fulfilled. If k. > 0, then (X, u) a
properly efficient solution in (MCP).

Proof Since all hypotheses of Theorem 14 are fulfilled, therefore, (x, ) is an efficient solu-
tion in problem (MCP).

Now, we prove that (x, u) is a properly efficient solution in problem (MCP). Suppose,
contrary to the result, that (X, u) is not a properly efficient solution in problem (MCP). Then,
there exist (X, %) € Qand i € P, such that fab fl () dt < fab 1 (e (1)) dt and

b ) b .
J () dt — [ f (xa () di

; - M (31)
J R (s() dt — [ f* (e () dt

for each k # i such that fab k@) dt > fab X (rsa(0)) dt. Since, for each k € P,
k# i, [0 f* @) dr > [P f* (z(1) dt and each function Gy, k € P, is a strictly
increasing function on its domain, we have

b b
[ 1t assanan) = Gy | [ 7 manar) (32)
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Thus, by Ax > 0, k € P, it follows that

b
> [Gfk (/f (5 (t))dt) — G (/ r* (nm(t))drﬂ <0. (33
keP\{i} a

Since f [t (s () dt < fab i (e () dt, using that Gyi is a strictly increasing function
on its domain together with A; > 0, we obtain

b b
%iG i ( / f! (mza(0) dt) <%iGyi ( / I (1) dt) : (34)

Combining (33) and (34), we get

b b
%G i ( / fl (n,m(t))dt> — %G i ( / [ (@) dr)

> Z )Lk |:Gfk (/f (ﬂxu(t))dt> _Gfk (/f (”xu(t))dt):|
keP\{i)

Hence, the above inequality gives

p b b
D ki |Gy (/ f! (n;g(t))dt) -Gy </ f! (n,m(z))dt) <0. (35)
i=1 a a

By assumption, ( f, g) are strictly G-type I objective and constraint functions at (x, u) on
with respect to Gy, G, n and . Then, by Definition 7, the inequality (35) implies

p b b
D kG / f! (s () dr)
i=1 )

. d .
/ [[77 (rra ()T [f; (rzz (1)) — Ef; (”ﬁ(t))i|

. d .
+ 19 Gz [ fi (o) | - il (m(r))] dr <0. (36)

Since (x,u) € Q, (X, %) € Q and & (t) > 0, by Definition 7, in the similar manner as in the
proof of Theorem 14, we obtain

q b b
) ) d
Z 0 G, ( / % (nxu(t))dt) / [[n (wsaea())] [g; (1) — =g (nm(t))]

a

. d
+ [0 (mzam ()] [gi (5w (1)) — Egﬁ (m(r»“ dt £0.

By (36) and (37), it follows that the following inequality

b P b
_ . , d .
/ [ Crssa ()17 lzxiG/f,- ( / f (nxu(t))dt> [f; (ra (1) = = f! (m(z»}
a i=1 a

(37
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b
a ' . d
+2 &G, /gf (e (1)) dt [gi (”W(”)_Egi(m(”)} dt
j=1

a

b o b . ) .
+ [ 19 Greama ()] [Z{;l %G, (f 7 (ﬂ,m(t))dt) [ i G ®) = & 1 ()]
q b J
+ > E (G, / ¢/ (raa(t) dt | | gl (esa(0) - g <m(r)>] dt <0
Jj=1 a

holds, contradicting (16) and (17). Thus, (X, u) is a properly efficient solution in (MCP) and
the proof is completed. O

Now, we prove sufficient optimality for efficiency and properly efficiency in the considered
multiobjective variational control problem under assumption that the functions constituting
it are generalized G-type I objective and constraint functions.

Theorem 16 Let (X, u) be a feasible solution in the considered multiobjective varia-
tional control problem (MCP). Assume that there exist . € RP and a piecewise smooth
Sfunction £(-) : I — R" such that the conditions (16)-(19) are satisfied with Gy =

(Gfl, e Gfp) : R — RP being a differentiable vector-valued function such that every
its component G i : 1 i f (X x U) — R is a strictly increasing function on its domain
and G4 = (Ggl, ey Ggq) : R — RY being a differentiable vector-valued function such

that every its component G, : If: g (X xU)—> Risa strictly increasing function on its
domain. Further, assume that one of the following hypotheses is satisfied:

a) (f, g) are strictly-pseudo-quasi-G-type I objective and constraint functions at (x, ) on
Q with respect to G 7, Gg, n and ¥,

b) (f, g) are strong-pseudo-quasi-G-type I objective and constraint functions at (X, u) on
Q with respect to Gy, Gg, n and .

Then (X, ) is an efficient solution in (MCP). If we assume, moreover, that A > 0, then
(x, u) is a properly efficient solution in (MCP).

Proof Suppose, contrary to the result, that (X, u) € € is not an efficient solution in (MCP).
Hence, there exists (X, %) € 2 such that the inequalities (21) and (22) are satisfied. By
assumption, there exist L€ RPa piecewise smooth function £(-) : I — RY,adifferentiable
vector-valued function Gy = (G fireon G fp) : R — RP such that every its component
Gyi: Ij;z 7i(X xU) — Risastrictly increasing function on its domain and a differentiable
vector-valued function G, = (G gir--» G gq) : R — R? such that any its component
Gg o1 gl (X x U) — R is a strictly increasing function on its domain such that the
conditions ( 16)—(19) are satisfied. Since every Gr,i=1,...,p, is a strictly increasing
function on its domain, therefore, (21) and (22) yield

b b
Gyi /f" (rzz()dt | < G /fl' (rm@)dt ), i=1,...,p (38)
and

b b
G - / f7 () dt | < G e / £ (rsa(t)) dt | forsomei* € P.  (39)
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We now prove this theorem under hypothesis a). Since (f, g) are strictly-pseudo-quasi-G-
type I objective and constraint functions at (x, #) on £2 with respectto G , G4, n and , and,
moreover, (X, i) € 2, by (7) (see Definition 10), the inequalities (38) and (39) imply

b b
. . d .
G ( / f! (nxu(t))dt> / [[n (s (1)1 [f,é () = —f: (ﬂﬁ(l)):|

a

. d .
+ 2 Gz ) [ i Ge0) ] = 2 7 (ﬂﬁ(t))]dt<0, i=1....p. (40)

Multiplying (40) by the associated Lagrange multiplier Ai,i =1,..., p, and then adding
both sides of the obtained inequalities, we get

b
L . d .
Zx ( / f! (nm(z))dz) / [[n (mxiren(0)]" [f; (T () = — f! (m(z))}
T i d i
+ [0 Gz | fi (o) | - il om(z))] dr < 0. @1

Since & (t) = 0, by Definition (10) and (18), we obtain

b b
_ . X d
£/ ()G, ( / g’ (nxu(t))dt> / [[n (rzm (O)” [gi (ra (1) = ¢! (nm(t))]

a a

. d
+ [9 (e ()] [gi (xa (1)) — Egi (ﬂw(t))“dt 0. (42)
Adding both sides of the inequalities above, we get
q b b J
D& )Gy, ( / g’ (s (1)) dr) / ‘[n (e (1)1 [gx (ra(t) =~ (nxu(z»}
. d
+ [9 Tz ()]" [gﬁ (mxu (1)) — Eg; (”ﬁ(t)):“ dr < 0. (43)

Adding both sides of (41) and (43), we get that the following inequality

b p b
/ [n (e (1)1 ‘inc’ﬂ ( / r (nm,(r))dr) [f;’ (e (1)) — %f; (m(z))}

b
. ; d
G, ( / ¢’ (e (1)) dr) [g; () — =g (nm(t))] ] di

a

q
Z
b
/ [? (”xuxu(t))]T lzk G)u (/ fl (5 (1)) dt) [fu (m5z (1)) — fl (”xu(t))i|

p b
_ ; d
+DE @0 G, (/ g’ (mw (1)) dl) [gu (rxa () — —- 8 (ﬂxu(t))] ] dt <0
Jj=1

a
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holds, contradicting (16) and (17). Thus, (x, %) is an efficient solution in (MCP). The proof
of properly efficiency is similar to the proof of Theorem 15.

Proof of theorem under hypothesis b) is similar and, therefore, it is omitted in the paper.

]

In order to prove that a feasible solution satisfying the conditions (16)—(19) is weakly
efficient in problem (MCP), we need weaker (generalized) G-type I assumptions imposed
on the objective and constraint functions.

Theorem 17 Let (x,u) be a feasible solution in the considered multiobjective contin-
uous programming problem (MCP). Assume that there exist A € RP and a piecewise
smooth function £(-) : I — R” such that the conditions (16)—(19) are satisfied with
Gy = (Gfl, e G_fp) : R — RP? being a differentiable vector-valued function such that
every its component G yi : I} p (X x U) — R is a strictly increasing function on its domain
b

and Gg = (Gg,, e Ggq) : R — R being a differentiable vector-valued function such
that every its component G o : Ij: o (X x U) — R is a strictly increasing function on its
domain. Further, assume that one of the following hypotheses is satisfied:

a) (f, g) are G-type I objective and constraint functions at (x, u) on 2 with respect to G ¢,
Gg, nand 9,

b) (f, g) are pseudo-quasi-G-type I objective and constraint functions at (x,u) on Q2 with
respectto Gy, Gg, n and ¥,

c) (f, g) are weak-pseudo-quasi-G-type I objective and constraint functions at (X, u) on Q2
with respect to G 5, Gg, n and 9.

Then (x, u) is a weakly efficient solution in (MCP).

Proof Proof of theorem under hypothesis a) is similar to the proof of Theorem 14 and, under
hypotheses b) and c), to the proof of Theorem 16. O

4 Duality

In this section, for the considered multiobjective variational control problem (MCP), we
define its vector variational control dual problem. Under assumptions that the functions
constituting these vector optimization problems are (generalized) G-type I objective and

constraint functions, we prove various dual results.
Consider the following vector variational control dual problem in the sense of Mond-Weir:

VMlnlmlze/f (y () d /f (y0(0)) d /fP (y0 (1)) d

P . . d .
st. > 16, / F(mye @) dt [ £y (@) = — 1, (n'yv(t)):l
i=1 a
b

q ) . d
+Z§j () G/gj /g] (nyv(t)) dt |:g§ (nyv(t)) - Eg; (ﬂyv(t))i| =0, tel,

Jj=1 a
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b
d . A d .
Z)\iG/fi /fl (ﬂ)*v(t)) dt |:f1j (nyv(t)) - Ef; (nyv(t))]
i=1 a

b

i . . d
+D &G /g’ (yu(0)) dt [gé (o () — Egi (nyv(t))] =0, rel,
j:] a
b
subject to £; (1) G / g/ (myw@®)dt] 20, tel, (DCP)

a

AERP, 120, 6MeR!, £§(N20, y(@=a, yb) =8,

where [ = (fl, e, f") I X R" X R" x R™ x R™ — RP is a p-dimensional function

and each its component is a continuously differentiable real scalar function and g : 1 x R" x

R" x R™ x R™ — R4Yisassumed to be a continuously differentiable ¢-dimensional function.
Let Q be the set of all feasible solutions in (DCP), that is, the set

0 ={(y,v,A, &) :y(@) € X, v(t) e U verifying the constraints of (DCP) forall r € I}.

Further, we denote by I' the following setI' = Q U prxxy Q.

Theorem 18 (Weak duality). Let (x,u) and (y, v, A, §) be feasible solutions in the con-
sidered multiobjective variational control problem (MCP) and its multiobjective variational
control dual problem (DCP), respectively. Further, assume that one of the following hypothe-
ses is satisfied:

a) (f, g) are strictly G-type I objective and constraint functions at (y, v) on I with respect
to Gy, Gg, nand ¥,

b) (f, g) are strictly-pseudo-quasi-G-type I objective and constraint functions at (y, v) on
I" with respect to Gy, Gg, n and ¥,

c) (f, g) are strong-pseudo-quasi-G-type I objective and constraint functions at (y, v) on
I" with respect to G y, Gg, n and .
Then the following relations cannot hold

b b
/ Fl(reun(t)) dr < / f' (my(1)) dt for eachi € P (44)
and
b b
/ 7 (e (0)) dt < / F (7o (1)) dt for some i* € P. (45)

Proof Let (x,u) and (y, v, A, &) be feasible solutions in the considered multiobjective varia-
tional control problem (MCP) and its multiobjective variational control dual problem (DCP),
respectively. We proceed by contradiction. Suppose, contrary to the result, that (44) and (45)
are satisfied.

We prove this theorem under hypothesis a). Since ( f, g) are strictly G-type I objective
and constraint functions at (y, v) on I" with respect to G s, G, n and ¥, by Definition 7, the
following inequalities are satisfied
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( |7 (nmor))dr) ey ( [ 7 ruw)a )
< / i () d ) / [[n (e )] [fy (rsu(0) = 571 (nym))}

19 O [ ()] = 17 o) ar, i =1 0

b
(/g’ Ty()) d )

2 G, ( /b g/ (1) dr) / [[ (nxuyv(r))]T[g{ (7ry0(0)) —%gi (nyv(z))]

. d
+[» (nmyv(t))] [g{, (nyv(t))—agg (ny,,(t))”dr, j=1,...,q. 47

and

Sinceevery G 4i,i = 1,..., p,isastrictly increasing function on its domain, the inequalities
(44) and (45) yleld

b b
Gi (/ fl (rrxu(t))dt) <G (/ f! (erv(t))dt> ci=1,....p. (48)

and

b

b
G (/ I (nxu(t))dt> <G (/ F (@) d;) for some i* € P.  (49)

a

By (46), (48) and (49), it follows that

a, ( /b £ (ryul0) dt) /b [[n (e )] [f; (@) = -1 (nwm)}

+ [ ()] [ S () ] - = (ﬂyv(t))] dr <0, i=1,...p (50

Multiplying each inequality (50) by A;,i = 1,..., p, and then adding both sides of the
obtained inequalities, we get

L p ) 2 T d .
>0, [ nwyar ) | [[n (Teuro®)] [f;, () ~ 5 11 (n_wm)}
+ [? (Trnn )] [ fi (nyv(t)):l d il (nyv(t))]dt <0. (51)
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Multiplying each inequality (24) by &; (1) 2 0, j =1, ..., g, and then adding both sides of
the obtained inequalities, we obtain

gj ”)v(t)

q
—D £ (G
=1

Q\w

b

9 . d
2 Z_: i (1) Gg/ g] ”)v(t) dt / [[77 (nxuyv(t))]T |:g)]z (n)’v(t))_ag; (nyv(t))j|

d .
+ [ (nw(o)]T[gv (nw(z))—ag (nyvm)“dt. (52)

Using the feasibility of (y, v, A, £) in (DCP) together with (52), we get

b b

a . d
> 506, / ¢ ) dr ) [ )] [ (r00) = ! (100 |
Jj=1 a

. d
+ [19 (ﬁxu)'u(t))]T |:g5 (nyv(t)) - Egi (”yv(t)):| ] dt £ 0. (53)

Adding both sides of (51) and (53), we have that the following inequality

b

/[77 ”xu)v(t) Z)"l fi /f n}v(’) |:f; (”yv(t)) - Ef; (”)'v(t))]

a
b

1 : d
+Z$j ) G;j / ﬂyv([) |:g§ (nyv(t)) - Egj (”yv(t)):| dt
j=1
b

b
‘l“/‘[l9 nxu\v(t) Z)“l /fl (”yv(t)) di |:fv (”yv(t)) d f (”yv(t))j|

a

b
q
) . d .
+D 5 0G, / g’ (my (1) dt [g,{ (my®) = <81 (nyu(t))] dt <0
Jj=1 a
holds, which is a contradiction to the feasibility of (y, v, A, &) in (DCP). This completes the
proof of theorem under hypothesis a). O

If weaker generalized invexity hypotheses are assumed on the objective function, then the
weaker result is true:

Theorem 19 (Weak duality) Let (x, u) and (y, v, X, &) be feasible solutions in the considered
multiobjective variational control problem (MCP) and its multiobjective variational control
dual problem (DCP), respectively. Further, assume that one of the following hypotheses is
satisfied:

a) (f, g) are G-type I objective and constraint functions at (y, v) on I" with respect to G ¢,
Gg, nand?,
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b) (f, g) are pseudo-quasi-G-type I objective and constraint functions at (y, v) on I' with
respectto Gy, Gg, n and ¥,

c) (f,g) are weak-strictly-pseudo-quasi-G-type I objective and constraint functions at
(y,v) on T with respect to G ¢, G4, n and ¥.
Then the following relation cannot hold

b b
/fi (T (1)) dt < /fi (7ryu (1)) dt for each i € P.

Theorem 20 (Strong duality) Let (x,u) be an (weakly efficient) efficient solution in the
considered multiobjective variational control problem (MCP) and the conditions (16)—(19)
be satisfied at this point. Then, there exist .. € R and a piecewise smooth function€(-) : I —
R" such that (f, u, A, E) is feasible in the multiobjective variational control dual problem
(DCP). If also weak duality Theorem 18 (Theorem 19) holds between (MCP) and (DCP),
then (f, u, A, E) is an (weakly efficient) efficient solution in (DCP).

Theorem 21 (Strong duality) Let (X, u) be a properly efficient solution in the considered
multiobjective variational control problem (MCP) and the conditions (16)—(19) be satisfied
at this point. Then, there exist . € RP, A > 0 and a piecewise smooth function £(-) : I — R”
such that (f, u, A, E) is feasible in the multiobjective variational control dual problem (DCP).
Moreover, (f, u, 5) is a properly efficient solution in (DCP) and the objective values at
these points are equal.

Proof Since (X, u) is a properly efficient solution in the considered multiobjective variational
control problem (MCP) and the conditions (16)—(19) are satisfied at this point, there exist
A € RP, A > 0 and a piecewise smooth function £(-) : I — R’ such that the conditions
(16)—(19) are satisfied. Thus, (Y, u, A, E) is feasible in the multiobjective variational control
dual problem (DCP). Thus, by weak duality (Theorem 18), it follows that (X, , A, §) is an
efficient solution in problem (DCP).

We shall prove that (X, %, A, §) is a properly efficient solution in (DCP) by the method of
contradiction. Suppose that (X, , A, £) is not so. Then, there exists (7, &, x, E) feasible in
(DCP) and i* € P such that the following inequality

b b b b
/ f7 (o) dt — / 7 @)y dt > M / FF (e () dt — / X (rw(0) dr

(54)
holds for every scalar M > 0 and all k satisfying
b b
/ f* () dt > / X (ayw()) dt. (55)
a a

We divide the index set P and denote by P; the set of indexes of objective functions satisfying
the inequality (55). By P» we denote the set of indexes of objective functions defining as

followg P>, = P\ (P; Ui*). The inequality (54) is satisfied for all M > 0. Then, we set
M > X% | P1], where | P;| denotes the number of elements in the set P;. Thus, (54) and (55)
yield
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b b
/ I () dr — / F (my5(0)) dt

> > / f* (wa() di — / f(aw)dr |- (56)

ke Py

By the definition of the set P>, (54), (55) and (56), it follows that

p b
ZX,- / £ () dt =%, / £ () dt + " / fX (rea (1)) dt

k€P1
+Zxk/ [ () di < b /f (5w () d

keP,
P b
>R / (o) di+ 3 T / 1 et ar =37 [ st ar
ke Py a ke P a i=1 a

This is a contradiction to the weak duality theorem. Hence, (f, u,n, E) is a properly efficient
solution in the vector Mond—Weir dual problem (VMWD), and the optimal objective function
values in the primal and the dual problems are equal. O

Theorem 22 (Strict converse duality) Let (X, ) and (¥, 7, 1, §) be feasible solutions in the
vector variational control problems (MCP) and (DCP), respectively, such that

%G i / [ @) dt | = %Gy / I (ryw(®) dt | . (57)
a a
Further, assume that ( f, g) are strictly-G-type I objective and constraint functions at (y, v)
on I with respect to G s, Gg, n and . Then (X, u) = (3, V).
Proof Suppose, contrary to the result, that (X, u) # (¥, v). By assumption, ( f, g) are strictly-

G-type I objective and constraint functions at (¥, v) on I" with respect to G s, G4, n and 9.
Then, by Definition 7, the following inequalities are satisfied

b b
/ [ ey dt | = G / f (5w ()) dt

b

b
/ i i d i
Gy ( [ £ Gy ar) [ [[n(ﬂm(t))]T[fy (o) — 5 1 (nyw(r))}

a

+ [ (e )] [_f; (ﬂw(t)):l - (nﬁ(t))]dt, i=1,....p, (58)

b
—G,i /gj (55(1)) dt
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2 ) ( [ ot dz) ) [ ) 2 ]

d
+ [» (nm(t))] [ (3w (1)) — (nw(t)):| ] dt, j=1,..., q. (59)
Multiplying each inequality (58) by A;,i =1, ..., p, then (57) gives
b b J
¢, ( [ £ o) dr) [ |t s [ i rss) = 4177 o)
¢ ¢ d .
+ [9 (e ()]” [f; (n,rv(t))] STl (ny—v(z))] dt <0, i=1,...,p.

Adding both sides of the above inequalities, we get

ém’f" (/b f (nyvm)d’)/b |1 o) [ 1 ) = 117 re0)|

. d .
+ [ (remw )] [ fi (ny‘v(t))] - (J'ry‘v(t))] dt < 0. (60)

Multiplying each inequality (59) by Ej () =20,j=1,...,q, and then adding both sides of
the obtained inequalities, we obtain

q b
> E )Gy ( / g/ (r55(1) dr)
j=1

a

- Zi: (/b (50 () dt) /b [5,» ) [n (ﬂm(t))]T [gyj (ﬂw(t))—%g){ (ny‘v(t))]

a
. d ;
+[» (nm(t))] [g-,{ (3w () — Egi (ny‘v(t))] ] dt, j=1,..., q. (61)
Hence, the feasibility of (¥, 7, &, §) in (DCP) implies

ZG </b (re(0)d ) | (&) 0 s )] 8] ) = ! (0]

. d
+ [» (n'm(t))] [g,{ (3w () — Egg (nﬁ(t)):| ] dr £0. (62)

Adding both sides of (60) and (62), we get that the following inequality

b

/ [ (mz5w(0)) ] [Zx, ( /b f! (nw(n)dr) [f;’ (ny—v(z))—%]{j(ny—vm)]

a
b

) d
+Z$] ()G, (/ g’ (ryw()) d ) [g§ (3w (1)) — Eg; (ny‘v(t))”dt
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b

b
P ) . d .
+/[19 (nm(t))]T ZMG},. /fz (yu(t)) dt [f; (nﬁ(z))—afé (nﬁ(r))]
a i=l1 a
b

4 4 . d .
+ D> @ G’gj /gf (3w (1)) dt |:g{} (3w (D)) — Egg (nﬁ(t))i| dt <0
Jj=1 a

holds, which is a contradiction to the feasibility of (i, v, A, @ in (DCP). This completes the
proof of theorem. o

5 Conclusion

In the paper, the concept of G-type I objective and constraint functions and its various
generalizations have been extended to the continuos case. Thus, a new class of nonconvex
multiobjective variational control problems has been considered. The sufficient optimal-
ity criteria for such a class of nonconvex multiobjective variational control problems have
been studied under hypotheses that the functions constituting such nonconvex multiobjective
variational control problems are G-type I objective and constraint functions and/or belong
to various classes of generalized G-type I objective and constraint functions. Also various
duality results between the considered multiobjective variational control problem and its
multiobjective variational control dual problem in the sense of Mond—Weir have also proved
under a variety of G-type I hypotheses. We are going to extend the results established in the
paper to a larger class of nonconvex multiobjective variational control problems. This will
orient the future research of the author.

Open Access This article is distributed under the terms of the Creative Commons Attribution License which
permits any use, distribution, and reproduction in any medium, provided the original author(s) and the source
are credited.
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