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1. Introduction

Over time, it was necessary to introduce several concepts of efficient solutions for multiobjective
optimization problems. Geoffrion [5] defined a rather narrow definition of efficiency, named proper
efficiency. Klinger [13] introduced improper solutions for a given vector maximization problem.
Kazmi [11] used vector variational-like inequalities to prove the existence of a weak minimum for
some constrained vector optimization problems. Ghaznavi-ghosoni and Khorram [6] considered
approximate solutions of the corresponding scalarized problems to establish efficiency conditions for
approximating (weakly, properly) efficient points associated with general multi-objective optimization
problems.

The concept of convexity is almost inevitable in optimization theory. However, since convexity is
no longer sufficient in certain real-life problems, its generalization was a necessity. Thus, Hanson [8]
defined invex functions. Over time, many other various extensions have been considered: preinvexity,
univexity, pseudoinvexity, approximate convexity, quasiinvexity and so on (see, for instance, Antczak
[2, 3], Arana-Jiménez et al. [4], Mishra et al. [14], Ahmad et al. [1]). In addition, these concepts
have been converted for the multidimensional case defined by multiple/curvilinear integrals (see, for
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instance, Mititelu and Treantd [15], Treantd [18, 20]).

The crucial role of variational inequalities in engineering or traffic analysis is well known.
Remarkable results for the vector case were developed by Giannessi [7]. Under suitable hypotheses,
vector variational inequalities give the existence of solutions for multiobjective/vector optimization
problems. Many papers centered on the links between the solutions of these types of inequalities
and eflicient solutions of mutiobjective optimization problems (see, for instance, Ruiz-Garzoén et al.
[16, 17], Jayswal et al. [9]). Recently, Treantd [19] defined and studied a class of controlled variational
inequalities defined by functionals of the curvilinear integral type.

Kim [12] formulated some relations between vector continuous-time programs and vector
variational inequalities. As is well known, optimal control problems, regarded as continuous-time
variational problems, represent a powerful ingredient for investigating many engineering problems and
processes coming from game theory, economics and operations research. For this, Treantd [21, 22]
and Jha et al. [10] have contributed and proved necessary and sufficient optimality (efficiency)
conditions, a saddle-point criterion, well-posedness and a modified objective function method for
various multidimensional control problems determined by functionals of the multiple or curvilinear
integral type.

As a natural continuation of the above-mentioned advances, in the current paper we introduce vector
controlled variational inequalities and the corresponding multiobjective controlled variational problem,
determined by functionals of the curvilinear integral type, which are independent of the path. By
considering a new form of the notion of an invex set with respect to some given functions, we establish
relations between the solutions of the considered multidimensional variational problems.

In the following, the paper is continued with the problem formulation and preliminaries. In Section
3, we establish the characterization results for the solutions associated with the considered variational
problems. Section 4 contains the conclusions of this paper.

2. Problem description

In this paper, we begin with B as a domain in R, that is supposed to be compact, and B > { =
(ZP), B = 1,m, as a multi-variable of evolution. Denote by 8 > C : £ = £(5),s € [x,y] a piecewise
differentiable curve that links the two points {; = (4’11, LD, b o= ({21, ...,¢3) in B. Also, we
introduce U as the space of all piecewise differentiable state functions u : 8 — R" and V as the space
of all control functions v : 8 — R, which are supposed to be piecewise continuous. In addition, on
U x V we define the scalar product

(), G, ) = fC Q) - 7(0) + W& - 3(0)|de?

k

- [ [ > iR+ S ool
=1

i=1

n k

oot [Z WO () + Z vf(g)xf(g)]dgm, (M)(u,v), (1, x) € UXV,

i=1 j=1

together with the norm induced by it.
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By using the vector-valued C?-class functions hg = (hé) - BXR'XR"xRF — R?, B=1,m,1=1,p,
we introduce the following vector functional defined by curvilinear integrals:

H-UxV >R Huv) = fc s (¢ (D). 4O V) dEP =

=( fC hy (£, u(Q), ue( D), V(@) AP, -+ fc hg (&, (), ua(0), V() dEF |.

In the following, D,, a € {1,...,m}, denotes the operator of total derivative, and we assume that
the 1-form densities of Lagrange type

hg = (hj....h5) : BXR"XR™ xR >R, g=Tm,

are closed, that is, Dahé = Dﬁhé, B,a=1,m, B+ a, [ =1, p. Also, throughout the paper, we will use
the following rules associated with equalities and inequalities:

a=boed=V, a<boed<d, a<bed<lb, a<beoa<b a+b, 1=1,p,

for any p-tuples a = (al,'-- ,a”), b= (bl,-~- ,bp) in R”.
Further, we introduce the following partial differential equation constrained multiobjective
variational control problem

(cpP) I(nlI)l {H(u, V) = fhﬁ (&, u(d), ul(0), v(£)) d{ﬂ} subject to (u,v) € S,
u,v c

where
H(u,v) = fo hg (£, u(0), ug(O), V() dLP
= (f(; hé (g’ I/l({), Ma(é), V(é)) dé/‘g’ T L hg (é/’ M(g), Ma(g), V(é/)) dgﬁ)
= (H1 u,v), ..., H (u, v))
and

S= {(M,V) € UX V| Z (&, u(@),ua(£), () =0, Y (£, u({), ua({), v({)) <0,

Vet = given}.

In the definition of S, we have ﬂlsidered that Z = (Z) : BXR'XR™ xRF 5 R, «= 1,1, Y = (Y") :
BXR'XR"™xRF 5 RY, r=1, g, are assumed to be C?-class functions.

Definition 2.1 (Mititelu and Treantd [15]) A point @°,v°) € Siis called an efficient solution in (CP)
if there ex@ no other (u, v) € S such that H(u,v) < Hu’,"), or, equivalently, H'(u,v) - Hu’,°) <
0, (V)] = 1, p, with strict inequality for at least one /.

Definition 2.2 (Geoffrion [5]) A point (u°,v") € S is called a proper efficient solution in (CP) if
u°,v") € S is an efficient solution in (CP), and there exists a positive real number M such that, for all
[ =1, p, we have

H @) — Hu,v) < M (HS(u, V) — H' W, vo)),
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for some s € {1,-- -, p} such that
H(u,v) > H'u’,W°),

whenever (u,v) € S and
H'(u,v) < HW°, ).

According to Treantd [20], for u € U and v € V, we consider the vector functional of curvilinear
integral type (which is independent of the path)

K:UxV R, K(uv) = fc s (L (), a0, V(0 dLP

and introduce the concept of invexity associated with K.

Definition 2.3 If there exist

9 BXR"xRF x R" x RF - R”,

I,n,

9 = 9(¢,u(), (), u"(O) Q) = (¢ (¢, u@), (), u’( QD)) i
of C'-class with ﬁ(g, u’(0), V() u’(0), vo(g)) =0, (V) € B, H) = ) =0, and

v: BxXR"x RF x R" x RF — Rk,

v =v(Z, (), (0, 1)) = (v (£ w), v, 1" D)), j=T1k,
of C-class with v (£, u*(0).v*(0), u’().V({)) = 0, (V)¢ € B, u({1) = (&) = 0, such that
K (u,v) — K(uo, vo)
0 0
> f [% (2.6 D) B + 2 (26D U D D) Daﬂ] e
c u aua

0
+ f [% (6.4, 120 0)) v] de?,
c 1%

for any (u,v) € U X V, then K is said to be invex at (uo, vo) € U x V with respect to ¢ and v.

Definition 2.4 In the above definition, with (u,v) # (uo, vO), if we replace > with >, we say that K

is strictly invex at (uo, vo) e U x V with respect to ¢ and v.
Some examples of invex curvilinear integral functionals can be consulted in Treantd [20].

Definition 2.5 The nonempty subset X X Q c U X V is said to be invex with respect to © and v if
@°, ) + 2 (19 ({, u, v, ul, vo) ,U ({, u, v, u°, vo)) eXxQ,
for all (,v), (u°,v") e Xx Qand A € [0, 1].
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Now, in order to formulate and prove some results on the existence of solutions for problem (CP),
we introduce the following vector controlled variational inequalities: find (u°,v°) € S such that there
exists no (u,v) € S satisfying

ahllg 0 0 0 ahé 0 0 0
v ([ 72 (@@ 0)9 + FE (€.t ) v ag

1

oh
" f [a 2 (¢ @ ), VO(K))D(,ﬁ} et .
C Uy

6hg 0 0 0 ahg 0 0 0
[ |32 v 0)o+ 32 (et @0 0) v ac
c| ou ov

p

oh
+f[—ﬁ (5, MO({),ug(f),vo(f)) Daﬁ] dévﬁ) <0.
C aua

3. Main results

In this section, we will formulate the characterization results and connections between the solutions
of the considered vector controlled variational inequalities and (proper) efficient solutions of the
introduced multiobjective variational control problem (CP).

Theorem 3.1 Let S € U XV be an invex set with respect to ¢ and v, and let (u°,°) € S be a proper
efficient solution of (CP). If each curvilinear integral

fché (& (@), ua V) AP, 1=T,p,

is Fréchet differentiable at (u°,\°) € S, then the pair (u°,°) solves (VI).

Proof. By reductio ad absurdum, consider that (1°,1°) € S is a proper efficient soMon of (CP), but
it does not satisfy (VI). In consequence, there exists (u,v) € S such that, for all / = 1, p, we have

Ohg (om0 30 om, oo )
fC r (¢, 4@, ud V(@) + rn (£, 42, DA v|dl

ah
f
C

1
2 (260, 1500 )) Daﬂ] d¢f <0, ()

ou,

and, for s # [,

f [% (1), u3(£). () 8 + % (1%, u3(0). Q) v] dz’
c| Ou \”’ e ov \7’ e

ah
f
C

L (@, 10 ©) Daﬂ] dz* < 0. )
Uq
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By hypothesis, we have that S ¢ UXV is an invex set with respect to @ and v. Thus, we can consider
the pair (z, w) = (u°,v°) + 4, (19 ({, u, v, u, vo) , v(g, u, v, u°, 0)) € S, (¥)n, for some sequence {A,} of
positive real numbers satisfying 4, — 0 as n — oo.

Further, we establish that each curvilinear integral f h,é (& u(0), u (), v(0))dlP, 1 = H’ is Fréchet
c
differentiable at (u°,1°) € S and obtain the following equality:

Hl(z, w) — Hl(uo, vo)

-

6h;5 0 0 0 8h,é 0 0 0
Ao | =2 (£ @ (D) 0 + —= (L@, 10 () v | d?
u ov

I
+ | A,
Y

- ({ (), ub (D), vo(g)) Daﬁ] de
Uq
1L (9 (8w v,V 0 (80, 00)) 1 -Gz ), 3)

where G' : V0,0, = R is a continuous function defined on a neighborhood of (u°,1"), denoted by
V0,40, with lim,. G'(z,w) = 0. By dividing (3) by 4, and taking the limit, we get

.1 1 1,0 .0
}LIEOZ[H(Z’W)_H(M’V)]

[

oh!
= L[ ﬁ(§ u’(0), i), v0(§)) f(g, u*(0), i), Vo({))v} act

Gh,g 0 0 0 8
+ [ ] 52 (@00 0) Dot | e )
C Ug
Combining relations (1) and (4), it results that
H'(z,w) - H'@’,»") <0,

for some n > N, with N being a natural number.
Next, since (u°,°) € S is a proper efficient solution of (CP), we consider the nonempty set

M= {sefl, - p} | H'@" ) = H'(z,w) <0, (V)n = N}.
For s € M, by considering the Fréchet differentiability of f hy (&, u(Q), ua($), V(L)) dP at V) e S,
we obtain ¢
HS(Z, W) _ HS(I/[O, VO)
ohs oh:
:f k#@u@u@w@» f@ﬂa@@ﬁ@wkﬁ
ahg,
+ f /ln [_ (ga uO(g)’ Mg((), Vo(g)) Dafﬂ:| d{ﬁ

C aua
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+ || Ay, (19 ({, u, v, u, vo) U ({, u, v, u’, vo)) | -G*(z,w), 5)

where G* : V0,0, = R is a continuous function defined on a neighborhood of (u°,1°), denoted by
Vo 10y, with lim,,_,., G*(z, w) = 0. By dividing (5) by 4, and taking the limit, we get

lim /11 [HS(z, w) — H (i, VO)]

n—eo A,

ORs (o 0 0 amy o
= f[a— ({,u (D), uo (D), v (4))19+ — ({,u (), ul(2), v ({)) U] et
clou Av

o (01010, @) Dm] de?.
Uq

ah
f
C

By using the property of the set M, forn > N, we get

N

ahﬂ 0 0 0 ahlsf 0 0 0
f [—a (2,10, u D V(D) 9 + == (£, 4", ub (D)D) v] ¢ 6)
clou ov

oh:
" f [—ﬁ (€., uz(g),vo(g))Dm] def > 0.
c | duy

Combining relations (2) and (6), it results that

f [% (1%, u3(£). () 9 + % (1%, u3(£). () v] dz’
cl ou \’ T ov \7’ e

N

2 (£, 4%, u0,°) Daﬂ] d¢f =0,

ah
+f
C

ou,

for some n > N, with N being a natural number, and s # [, s € M.
Finally, for s # [, s € M, by computing the limit

[H’(uo, W) — Hl(z, w)]
[HS(Z, w) — Hs(uo, VO)] ’

1
1

1

A
we find that it is co as n — oo, which contradicts the proper efficiency of (u°,v°) for (CP), and the proof

is now complete. O

The next theorem provides a charaterization of the efficient solutions for (CP) by using the vector
controlled variational inequality (V).

Theorem 3.2 Let u°,V°) € S be a solution of (VI. If each curvilinear integral
L h}, (&, u(0), ug(O),v(0))deP, 1 = 1, p, is Fréchet differentiable and invex at (u’,\°) € S with respect
to ¥ and v, then the pair (u°,\°) is an efficient solution of (CP).

Proof. By reductio ad absurdum, consider that (u°,1°) € S is a solution of (VI), but it is not an
efficient solution of (CP). In consequence, there exists (u,v) € S such that, for all [ = 1, p,

Hl(u, V) — H'(uo, vo) <0, (7)
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with strict inequality for at least one /.

By hypothesis, each curvilinear integral f hfg (& u(), ua(O),v())deP, 1 = 1,p, is Fréchet
c

differentiable and invex at (1°,v°) € S with respect to ¥ and v. In consequence, we have

H'(u,v) — H'@",°)

Oy oo Ohs o om0
zf 2 G @0 ©O) 0+ ZE (L0100 ) v def
c|ou v

l

+ f [a—ﬁ (. 1°0), ulD). V(D)) Daﬁ] ds’, ®)
C Uq

for any (#,v) € Sand [ = ﬁ L
On combining inequalities (7) and (8), we find that, for all / = 1, p, there exists (u, v) € S such that

l l

[)hﬂ 0 0 0 9 B 0 0 0 4P
fo = (660150 °©0) 9+ —= (£, u )V ©) v de

8h
f
C

d? <0,

!
B
7 (GO0 (©) Do

with strict inequality for at least one /, which contradicts that (uo, vo) € S is a solution of (VI). The
proof is now complete. O

4. Conclusions

In the current paper, by using the invexity and Fréchet differentiability of the involved curvilinear
integral functionals (which are independent of the path), we have formulated and proved a connection
between the solutions of some vector controlled variational inequalities and (proper) efficient solutions
of a multiobjective controlled variational problem. Also, the notion of an invex set with respect to some
given functions played an important role in our arguments. The theory developed in this paper can be
converted by considering the concept of the variational derivative associated with multiple/curvilinear
integral functionals (see Treantd [19]).
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