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1. Introduction

The relationship between mathematical programming and classical calculus of variation
was explored and extended by Hanson [6]. Thereafter variational programming prob-
lems have attracted some attention in literature. Duality for multiobjective variational
problems has been of much interest in the recent years, and several contributions have
been made to its development (see, e.g., Bector and Husain [2], Nahak and Nanda [9],
Mishra and Mukherjee [7]). Using parametric equivalence, Bector et al. [1] formulated
a dual program for a multiobjective fractional program involving continuously differen-
tiable convex functions. Recently Nahak and Nanda [10] proved the duality theorems of
multiobjective variational control problems under (F, p)-convexity assumptions.

In this paper, under pseudoinvexity assumptions on the functions involved, duality
theorems are proved for multiobjective variational control problems. The duality of mul-
tiobjective fractional variational control problems is also considered by relating the pri-
mal problem to a parametric multiobjective variational control problem.

2. Notations and preliminaries

Let I = [a,b] be a real interval and let f :IXR"XR"XR™xR™ — R? and let g:IX
R”XR" X R™x R™—R™ be continuously differentiable functions. Consider the func-
tion f(t,x(t),x(t),u(t),u(t)), where x : I — R" with derivative x and u: I — R™ with
derivative i#. Here t is the independent variable, u(t) is the control variable and x(¢)
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2 Multiobjective variational control problems

is the state variable. u is related to x via the state equation h(t,x(¢),x(t),u(t),u(t)) = 0,
where /1 : I X R” X R” X R" x R™ — R". For x,y € R"” by x < y, we mean x; < y;, for all
i. All vectors will be taken as column vectors. The symbol (-)T denotes for the trans-
pose. For a real valued k(t,x(t),x(t),u(t),u(t)), denote the partial derivative of k with
respect to t, x, and %, respectively, by k;, ky, and ki such that k, = (0k/0x,...,0k/0x,),
ki = (0k/0x1,...,0k/0x,). Similarly, we write the partial derivative of the vector functions
f and g using matrices with p and m rows instead of one row. Partial derivatives with
respect to u and @ are defined analogously. The control problem is to transfer the state
variable from an initial state a at x = a to a final state  at x = b so as to extremize a given
functional subject to constraints on the control and state variables. Let S(I,R") denote
the space of piecewise smooth functions x with norm [|x|| = [|x|l« + [|Dxll«, where the
differentiation operator D is given by

v=Dx < x(t) =a+fv(s)ds, (2.1)

and « is a given boundary value. Therefore D = d/dt except at discontinuities. Consider
the following multiobjective variational control primal problem as follows.

b
Minimizej Flt (), 2(0), ut), (1)) dt

(P)
(J FUE (1), 5(8), u(t), i(1))d J FP(t (), 2(0), u(t), u(t))dt)
subject to
x(a) = a, x(b) =, (2.2)
gt x(0), (0, u(D),i(1) =0, tel, (2.3)
h(t,x(0, 50, u(t), (D) = 0, teT. (2.4)

Let X denote the set of feasible points of (P).

Definition 2.1. A point (x*,u™) in X is said to be an efficient solution of (P) if for all (x,u)
in X,

b
Jfi(t,x*(t),x*(t),u*(t),i!*(f))df

a

b
> J Fitt,x(6),x(), u(t),u(t))dt, Vie{l,...,p},
“ (2.5)

b
:J FHtx (8,55 (0,0 (1), i (1)) dt

b
=J Filtx(8),2(0),u(e), a(D)dt,  Vie {L,...,p}.
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We introduce the following problem (D) as the dual of (P).

b
Maximize L [f(t,x(t),:'c(t),u(t),u(t)) —uTg(t,x(t),x(t),u(t),u(t))

— ATh(tx(0),&(0),u(t), (1)) |dt

b
) (J [ £ (tx(0), 200, u(0),i(6)) — g (£,x(8), (), u(t), (1))

(D)
= ATh(t,x(6),5(8), u(t), i(t)) |dt....,
b
j [ £7 (60,500, u(), () = " g (1,2(8), 50, u(8), (1))
—ATh(t,x(t),)‘c(t),u(t),it(t))]dt)
subject to
x(a) = a, x(b) =B, (2.6)

[ 7 fetx(0,5(8), u(t), () = e (8,50, 5(2), u(e), () = AThe(8,26(8), (1), u(8), (1))
= D[ felt,x(8), (1), u(), (1)) = T g (8, x(8), 5(2), u(t), (1))

ATy (1,200, 5(0), u(0), (1)) |,

(2.7)
[ 77 fultsx(£),5(8), ut), () — T gu (8,26(8), %(8), w(8), (1))
(2.8)
= AThy (8,x(8),5(8), u(t), () | =0,
p
D=1, ut)=0, (2.9)
i=1

where y € R™, 1 € R”, and R?, denotes the nonnegative orthant of R?. Let H denote the
set of feasible points of (D).

Definition 2.2. For a scalar-valued function k(t,x(t),x(t),u(t),u(t)), the functional ff k(t,
x(t),x(t),u(t),u(t))dt is said to be pseudoinvex in x, X, and u on [a,b] with respect to 7
and £ if there exist vector functions #(t,x(t),x* (¢),%(t),x* (¢),u(t),i(t)) € R" with y =0
at tif x(t) = x*(¢) and E(t,x(t), x* (t),x(t),x* (), u(t),u* (t)) € R™ such that

b
[ [ e, (0,000, (00,00 0% () s (1300, 0,0, D)

+ %nT(t,x(t),x*(t),x(t),x'*(t),u(t),u*(t))kx(t,x(t),x(t),u(t),u(t))
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+E(t,x(t),x*(t),x(t),x'*(t),u(t),u*(t))ku(t,x(t),x(t),u(t),u(t))]dt =0

b
= J [k (t,x*, 5%, u*, u*) — k(t,x,%,u,i) |dt = 0.

(2.10)

A vector function is said to be pseudoinvex with respect to 7 and & if all its components
are pseudoinvex with respect to the same 7 and &.

3. Duality theorems

We wil now prove that problems (P) and (D) are a dual pair subject to pseudoinvexity
conditions on the objective and constraint functions.

TaeoreM 3.1 (weak duality). Let (x,u) € X and (x*,u*,\,u,7) € H. Iff:[TTf —AMTh -
ug] is pseudoinvex with respect to n and &, then the following cannot hold:

b
| Fitextostoun,aw)ar

b
< I [f"(t,x*(t),x*,u*(t),u*(t)) = ATh(t,x* (£), 5% (£),u* (£), 4™ (1))

a

— g (% (0,5 (1), u* (1), 0" (1) |dt,  Vie {1,2,...,p},
b
L £ (0,58, (), () i

b
< I [fi(t,x*(t),x*,u*(t),a*(t)) —ATh(t,x* (1), % % (), u* (1), i* (1))

a

—yTg(t,x*(t),)’c*(t),u*(t),a*(t))]dt, for at least one j € {1,2,...,p}.
(3.1)

Proof. Let (x,u) satisfy (2.2)—(2.4), (x*,u*,A, ) satisty (2.6)—(2.9). Now
b : d .
J {q(t,x,x*,x,x*,u,u*)[Tfo(t,x*,x*,u*,a*)]+Er1(t,x,x*,x,x*,u,u*)
X [TTfa‘c(t,x*,)'c*,u*,it*)] +&(t,%, %%, %, 6%, u, u*) [TTfu(t,x*,x*,u*,u*)]
+1(t,%,x%,%,x*  u,u )[—/\ By (t,x™, %%, u™, i )]+Er7(t,x,x XXk u, u™®)

X [ - /\Thx(t,x*,x*,u*,u*)] +&(t,%, %, %, %, u,u™*) [ —ATh, (t,x*,x*,u*,u*)]

+n(tx,x*,%,x%, u,u™) [ - yTgx(t,x*,x*,u*,a*)] +—n(t,%,x*, %, x%, u,u™)

dt
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. [_P‘TgX(t’X*’x*’”*>“*)] +f(t,x,X*,5c,x’*,u,u*)[—MTgu(t,x*,x*,u*,il*)]}df
b
= J {W(t,x,x*,ﬁ'c,fc*,u,u*) [Tfo(t,x*,fC*,M*,I;l*) _AThx(t)x*,x*,u*,l;{*)
a
_[/ngx(t,x*,X*,u*,u*)]
" %W(t,x,x*,fc,x'*,u,u*) [ felt®,ic* i) = AThe (6,07, 5%, u, i)
— T g (tx* 5 0, i) |
+ & (t,0% 00, u,u®) [ f (6,55, 5%, 0%, 0%) = AThy (6%, 5%, 0%, 0%)
—uTgu(t,x*,x*,u*,a*)]}dt
b . J
- ,[ 7(6x0x" % x5, uu™) o [Tfo(t,x*,X*,u*,u*) — AThy (t,x*, 5%, u*,0*)
a
— T g (x5 0% |dt
bd .
- J El/](t,x,x*,fc,X*,u,u*) [Tfo(l‘,X*,x*,u*,u*) _AThx(t,x*,jC*,u*,l:[*)
a
— g (t,x* 5 u* i) |dt - (by (2.7) and (2.8))
= W(t,x,x*,J'C,x'*,u,u*) [Tfo(t,x*,x*,u*’u*) —AThx(t,x*,fc*,u*,a*)

— T g (x50, i) |

boorbyg .
X _J _’7(t>x,x*,5€,x*,u,u*)
o Jadt

x (17 fe(ty 5, ") = N hg (1,0, 5%, 0, 0% ) — T g (6,0, &%, u*, i) | dt
b d )
+J an(t’x’x*’x’x*’u’”*)[TTﬁC(t’x*’x*,u*,iI*)—/\Th,-((t,x*,x*,u*,g*)
a
—HTgx(tx*,X*,u*,a*)]dt:0

(3.2)

(by integration by parts and since 7(,x*,x*,x*,x*,u,u*) = 0). So by pseudoinvexity of
[P[7T f = ATh — uTg]dt, we have

Jb {TTf(t,x(t),x(t),u(t),u(t)) —ATh(t,x(t),%(), u(t),i(t))

— W g (t,x(0),x(0),u(t), (1)) } dt
(3.3)

b
= J [TTf(t,x*(t),fc*(t),u*(t),u*(t)) —ATh(t,x* (£), 5% (£), u* (£),i* (1))

a

— uTg (% (8), 5% (8), w* (1), 0" (1) | i,
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conditions (2.3) and (2.4) give

b
f T F (1, x(0), 5(8), u(t), (1)) it

a

b
zj (27 (8% (0,87 (0,0 (0,0 (1) = ATh (b2 (1,5 (0,0 (1),i* (1)) D)

— W g (6 (0),5% (0),u* (1), 0% (1)) .

So the following cannot hold:

b
J it x(0),x(8), u(t), iu(t)) dt

a

b
< J [t (8,55, (), (8) = ATh(t,x% (0% * (£), 1 (), " (T)) | dt

a

—uTg(t,x* (1), %% (t),u* (1), 0" (¢))dt, Vie {1,2,...,p},

b
J Fi(tx(t),%(8), u(t),u(t))dt

a

b

< L [f"(t,x*(t),x*,u*(t),u*(t)) —ATh(t,x* (£), 5% (), u* (2),i* (1))
—yTg(t,x*(t),)'c*(t),u*(t),a*(t))]dt, for at least one j € {1,2,...,p}.

(3.5)

O

Assume that the necessary constraints for the existence of multipliers at an extreme
value of (P) are satisfied, thus for every efficient (x*,u*) of (P) there exists a piecewise
smooth yo : I — R™, u(t) such that

F =g f (t,x(8),%(0),u(t),0(t)) — p" g (t,x(£),%(1), u(t),0(t))

(3.6)
—ATh(t,x(t),%(8), u(t), 1(t))
satisfies
d
FX = —Fx, Fu = 0)
dt (3.7)

ulg =0, u(t) = 0.
It is assumed from now on that the minimizing solution (x*,u*) of (P) is normal, that is,

o 1s nonzero, so that without loss of generality, we can take yo = 1.

THEOREM 3.2 (strong duality). Under the pseudoinvexity conditions of Theorem 3.1, if
(x*,u*) is an efficient solution for (P), then there exists a piecewise smooth y:1 — R™,
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such that (x*,u*,A,u,7) is an efficient solution of (D) and the extreme values of (P) and (D)
are equal.

Proof. Since (x*,u™*) is an efficient solution of (P), there exists, u(t) : I — R™, such that
fortel,

|7 fe o (1,57 (1), % (0,57 (£)) — " g (1,2 (£), 5 (£),u* (1), " (1))

= AT (E)he (1,2 (£), 5% (8), 1™ (), 4% (1)) |

d (3.8)
= E[TTffc(t,x*(t),X*(t),u*(t),u*(t)) — uT g (6,57 (1), 5™ (1), u* (£),i* (1))
= AT () (8,5 (1), %% (1), w* (), (1) |,
|77 fultoe™ (0,5 (0,0 (£), 6% (1)) — " ga (6,57 (8), %7 (8), w* (), 5% (1)) 59)
3.9
= AT (6 h (1,2 (£), 5% (8), 1 (8),% (1) | = 0,
' g (£,x*(1),%* (1), u*(1),u* (1)) =0, (3.10)
P
=1, u=0. (3.11)

i=1

From (3.8), (3.9), and (3.11), it follows that (x*,u*,A, ) is feasible for (D). From (3.10)
it follows that extreme values of (P) and (D) are equal. By Theorem 3.1, (x*,u*,A,u,7) is
efficient for (D). O

For validating the converse duality theorem (Theorem 3.3), we make the assumption
that X, denotes the space of piecewise twice the differentiable functions x : I — R" for
which x(a) = x(b) = 0 is equipped with the norm [|x|| = ||x|l + [|Dx|l« + | D*x]l , and
U, denotes the space of u: I — R™ with norm ||u|| = ||ul|«, defining (D = d/dt) as before.
The problem (D) may be rewritten in the following form.

Minimize — ¢ (x,u,A,p1) = (= @' (x4, 1), =% (x, 1,4, )., —¢F (x,u, A, p0) ) (3.12)

subject to
x(a) = a, x(b) =,
O(t,x, %%\ u,iLu,p) =0, tel, (3.13)
u(t) =0, tel,
where

b
¢ (x,u,1,1) = J [f (6 x(8),%(0),u(t), () — " g (£,x(8),%(£), u(t), (1))

—ATh(t,x(t),x(t),u(t),u(t))]dt, i=1,2,...,p,



8  Multiobjective variational control problems

0= @(t,x,x,x,l,u,u,y,y)
= [T felt,x(0), (0, u(t), (1)) — T e (£,(8), (), (t), 4(8)
= N7 (O)h (8,6(8), %(0), u(2), (1)) |
D[ " fe(t,x(0),5(8), u(t), i(8)) — 7 ge (£,2(8), (1), u(0), (1)

= AT (Ohs (,x(0),5(8),u(t), (1) | =0, tel
(3.14)

with & = D?x(t).

Consider O(t,x,%,%,A,u,1,4,41) as defined above and a map y : Xo X Y X RP, — A,
where Y is the space of piecewise differentiable function u:I — R™, and A is a Banach
space. A Fritz John theorem [4, 5] for infinite dimensional multiobjective programming
problem may be applied to problem (D) along with the analysis outlined in [8] or [3] for
the derivation of optimality conditions. It suffices to assume that the Frechet derivative
v’ = (Yx, ¥y, y) has a (weak™) closed range.

TaEOREM 3.3 (converse duality). If (x*,u™,A,u) is an efficient solution of (D), and if
(1) ¥ has a (weak* ) closed range;
(ii) f, g and h are twice continuously differentiable;
(iii) fub[fx’ - Dfx’ ldt, i=1,2,...,p, is linearly independent; and
(iv) (B(t)T®, — DB(1)TO; + D?B(1)TO@;:)B(t) = 0= B(t) =0,t €1,
then (x*,u*) is an efficient solution of (P), and the objective values of (P) and (D) are equal.

Proof. See Bector and Husain [2]. O

4. Fractional variational control problems

Now we are in a position to study duality in multiobjective fractional variational control
problems. Following Mishra and Mukherjee [7], we give the multiobjective fractional
control problem as follows.

(Primal) Minimize

12 F (6,x(8), (), u(e), (1)) dt
[ g (6,x(0), x(8), u(t), (1)) dt

(Jf( x(£),%(8),u(t), i(t)) dt ﬁﬂ@ﬂ&ﬂ&ﬂ&MMm)

[0 g1 (6,x(),x(8),u(0), i) dt” [0 gP (£,x(2),%(0), u(t), is(t)) dt
(Py)
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subject to

W (t,x(2),%(8),u(t),u(t)) =0, j=1,2,...,n, (4.1)
K (t,x(2),%(8),u(t),u(t)) =0, j=1,2,...,m.

We assume g(t,x(1),%(t),u(t),u(t)) >0and f(tx(t),x(t),u(t),iu(t)) = 0.
The equivalent parametric form of the problem is the following.

Maximize

b
J Lf (£,x(6),%(8), u(0), i(t)) = v" g (£,x(8), %(8), u(t), (1)) ] dt

b
- (J [FL(x(),x(8), u(t), i(t)) —vIg(t,x(t),x(t),u(t),u(t))|dt,...,

a

b
J LfP(t,x(8),x(8),u(t),u(t)) —ng(t,x(t),a'c(t),u(t),u(t))]dt>

a

(Py)
subject to
x(@)=a  x(b)=p,
W (t,x(2),%(8), u(t),u(t)) =0, j=1,2,...,n, (4.2)
K (t,x(t),x(t),u(t),u(t)) =0, j=1,2,...,m.

LemMa 4.1. Let (x*,u*) be efficient for (Py). Then there exists v € RP,. such that (x*,u*)
is also efficient for (P,).

Proof. See [3]. O
Remark 4.2. The converse of Lemma 4.1 also holds provided we assume
. fffi(t,x*,x*,u*,a*)dt

Vi b ) ) .
Jo g1 (tx%, %% u* o ) dt

(4.3)

So the dual of the above primal problem is given by (D).

(Dual) Maximize

b
J {TTf(t,x,x,u,u) —vTg(t,x,5% u,11) — ATh(t,x,%,u,12) —ka(t,x,x,u,u)}dt
’ (D))
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subject to

x(a) = a, x(b) = B, (4.4)

[Tfo(t,x,x, uit) — vEge (%, uit) — M) Thy (8,5, %, uy it) — p(t) Tk (8,20, %, 1y it)

d

- [TTf;C(t,x,x, uit) — vlgi(t,x,% u,it) — A(t) T hi (¢, x,%, u, it) (4.5)

— () Tke (t,x,5%,1,11) |,

ol fu(tx, % u 1) — v gy (62,5, u, 1) — M) Thy (%, uy i) — () Tk (6,5, %, 4, i) = 0,
(4.6)

7;,=1, wu(t)=0. (4.7)

IS

THEOREM 4.3 (weak duality). Let (x,u) be feasible for (P1) and (x*,u*,u,v,7) be feasible
for (D). If [P [x7 f = vTg — ATh — u"k]dt is pseudoinvex with respect to  and &, then the
following cannot hold:

b
J [f(tx5,u,00) —vT g (8, %, u,11) | dt

a

b
< J [fi(t,x*,x*,u*,u*) —vTg(t,x*, &% u*, 0%) —ATh(t,x* %, u*,i*)
a

— Tk (x50 0%) |dt, Vi (1,2,.,p,

b
J [FE (b wy ) — vT g (8,5, u,11) | dt

a

b
< J [ %) = vTg (6 5% 0, i*) = ATh(t,x%, 5%, u*, i)
a

—kai(t,x*,x*,u*,a*)]dt, for at least one j € {1,2,...,p}.
(4.8)

Proof. Let (x,u) be feasible for (P;) and (x*,u™*,u,v,7) feasible for (D;). For simplifica-
tion, denote Z; = (£, x(t),x* (¢),x(t), x™*, u(t),u*(t)),

a dt
+EZD)TT fu (6% (1), (1), u™* (1), u* (1))
+0(Z0)[ = vT g (8,67 (£), 2% (£), u* (£), u* (1)) ]

b
J {W(Z1)7fo(t,x*(t),x'*(t),u(t),u’*(t)) + iﬂ(Zl)[Tfo(t,X*(t),x'*(t),u*(t),u’*(t))]

+ %11(21)[ — v g (6, x* (£), % (t),u™ (1), u* (1)) ]
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+ E(Z0) (= v gu(bx* (1,56 (8),u™ (D),u* (1)) )
+7(Z0) (= AT(0)he (£, (8,2 (8), 0 (1), 1% (1))
+ %n(zl)[ = AT (O)he (6,57 (1), 5% (1), 0" (1), (1)) |
+EZ0)| = AT (Ohu (b2 (£),2% (8), w0 (0,u* (1)) |
(2] = 1T (ke (8,57 (0,2 (8),u* (8), 1% (1)) |
+ %'1(21)[ — T (ke (£, (£),2% (8), 0 (0,1 (1)) |

+Ez)| —ﬂtm(t,x*(t>,x‘*(t>,u*(t>,u'*<t))]}dt

= Lbn(Zl){rfo(t,x*(t),x'*(t),u*(t),u'*(t)) — vl g (£, x*(t),x% (), u* (t),u* (1))
= AT (O (1,7 (), %% (8),u™ (), u* (1))
— T () (6,7 (£), 2% (1), 0 (1), 1% (1) f dt
+Lb%n(zl)[rfo(t,x*(t),x'*(t),u*(t),u'*(t))—ngx(t,x*(t),x'*(t),u*(t),u'*(t))
= AT (O)he (5,2 (8,56 (), " (8), 1% (1))
— T (ks (6,7 (8), 5% (8), w* (), % (1)) |t

+ Lbf(Zl)[TTfu(t,x*(t),x'*(t),u*(t),u'*(t)) = vTgu (6,2 (), 6% (8),u™ (1), u* (1))
= A (Ohy (8,27 (), % (1), u* (1), u* (1))
= uT (O (2% (£), 2% (8), 1" (£),u* (1)) | dt

jb (Z1) di[ T (0 (0,20 (8),u™ (£),u* (1)) — v g (6,27 (0,00 (1), (1), u (1))
= AR (27 (), 2% (1), u* (1), u* (1))
— T (O (b, (£), 56 (0),u™ (£), 6% (1)) ] it

+Jb ‘;’Z[ T et (0,00 (6, u* (£, u* (1)) — vgee (6,27 (1), (1), (1), 1% (1))
= AT (O (8,27 (8), 2% (), u* (1), u* (1))
—yT(t)kx(t,x*(t),x'*(t),u*(t),u'*(t))]dt, ( by (4.5) and (4.6))

= [ 2T (2% (8,56 (0,7 (£), 6% (£)) = vge (,% (£), 5% (), ™ (), (1))

AT e (6 (0, (0, (0,06 () — T (ke (6, (), (0, (0, (0) ] |

b
J ZIZ[ T fa (6% (0,00 (0, u™ (£), 1% (£)) = vge (8,17 (0,0 (£),u* (1), 1% (1))
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= AT(t)hg (£, (£), % (£), u* (), u* (1))
— T £k (6,0 (8), 06 (8), u* (), % (1)) | dt

b
+ L % [TTf;c(t,x*(t),x'*(t),u* (1), u* (1)) — vgie (t,x* (£),x% (), u™ (t),u* (1))
— AT () hs (6,57 (), 2% (1), u™* (1), u* (1))
— T (ks (6,27 (£), 56 (), 0 (), (1) | dt = 0.
(4.9)

(By integration by parts and since (n(¢,x*,x*,x*,x*,u,u*) = 0.)
So by pseudoinvexity of [*[7T f — vTg — ATh — uTk]dt, we have

b
J [TTf(t,x,x,u,u) —vTg(t,x, % u, 1) — AT (A (t,x,%,u,12) —yT(t)k(t,x,x,u,a)]dt

b
> I [TTf(t,x*,x'*,u*,u'*) —vlg(t,x*,x%,u*,u*) = AT (O)h(t,x*, x*,u*, u*)
— W (O (6%, 2%, 0, i) |t
(4.10)

but [* —uT (t)k(t,% u,it) < 0, hence
b
J [TTf(l’,x,J'C,u,L'{) - VTg(t,X,J'C,u,il)]dt

=
a

b
J [TTf(t,x*,x'*,u*,u'*) — v g (t,x*, 6w u*) = AT(O)h(t,x*, X%, u*, u*)
- yT(t)k(t,x*,x'*,u*,u'*)]dt.
(4.11)

Hence the following cannot hold:

b
J [fi(t,x,x,u,u) - ng(t,x,)'c,u,u)]dt

b
< J [f’(t,x*,x*,u*,it*) —vTg(t,x*, &% u*, 0%) —ATh(t,x* %%, u*,i*)

— WK (b, i, i) |dt, Vi (1,2, p),

b (4.12)
J [fi(t,x,x,u,a) - ng(t,x,fc,u,u)]dt

a
b
< J [fi(t,x*,a'c*,u*,a*) —vTg(t,x*, 5% u*, u*) — ATh(t,x* %k, u*, i*)
a

—kai(t,x*,x*,u*,u*)]dt, for at least one j € {1,2,...,p}.
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Once weak duality has been established, strong and converse dualities follow. For com-
pleteness, we state the results for strong and converse dualities. We assume that the nec-
essary constraints for the existence of multipliers at an extreme value of (P;) are satisfied.
Thus for every efficient (x*,u*) to (P;), there exists a piecewise smooth Ay : I — R™, such
that

F = AL £ (t,x(8),5%(8), u(t), iu(t)) — vTg (,x(t),x(t), u(t), (1))

(4.13)
= ATh(t,x(),%(t),u(t), () — uTk(t,x(t),x(t), u(t),i(t))
satisfies
d
F.=—F; F,=0,
dt (4.14)

k=0, u(t) = 0.

It is assumed from now on that the minimizing solution (x*,u*) of (P) is normal, that is,
Ao is nonzero, so that without loss of generality, we can take A¢ = 1.

THEOREM 4.4 (strong duality). Under the pseudoinvexity and the condition of Theorem 4.3,
if (x*,u™) is an efficient solution for (P,), then there exists a piecewise smooth A (t): I — R",
such that (x* (t),u* (t),A(t), u(t),v) is an efficient solution of (D, ) and the extreme values of
(Py) and (D, ) are equal.

Proof. Very similar to that of Theorem 3.2.

For the the converse duality theorem (Theorem 4.5), we make the assumption as be-
fore (see Theorem 3.3), that is, X, denotes the space of piecewise twice differentiable
functions x : I — R" for which x(a) = x(b) = 0 is equipped with the norm |[|x|| = [|x[l« +
Dl + [|D?x| 0, and U, denotes the space of u: I — R™ with norm |lull = || - ||, defin-
ing (D = d/dt) as before. The problem (D;) may be rewritten in the following form.

Minimize — ¢ (x,u,Au) = (— ¢ (6, u, A, 1), —* (x, i, A 1) 5., —pF (6w, A, p))  (4.15)

subject to
x(a) = a, x(b) =B,
O(t,x, %%\ uuu) =0, tel, (4.16)
ult)=0, tel,
where

b
¢ (x,u A p) = L [fi(t,x(t),x(t),)t,y,u(t),it(t)) —vTg(t,x(t),%(), A o u(t), 1u(t))
= ATh(t,x(£),%(t), Ay, u(t), it(t))

— W (O (6x(0, 50, Lpou(t),iu(D) |dt,  i=1,2,...,p,
© = O (t,x(1),x(£), (1), A, pt, u(t), (1))
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[ T (tx(t),x(8), u(t), iu(t)) — v ge (£, x(),%(2), u(t), u(t))

— AT ()b (1,2(8),5(8), u(t), (1)) — Tl (£,(0), (0, u(8), (1)) |
= D[ 27 fi(,x(0),5(8), u(), () = v7 ge (£,2(6), %(8), u(t), (1))

= AT (£)he (£,2(8), %(0),u(t), (1)) — e (£,2(8),(8), u(2), (D)) |
(4.17)

with t € I and & = D?x(¢). O

Now, following Bector and Husain [2] and analogously for the control case, we are in
a position to deal with the converse duality.

THEOREM 4.5 (converse duality). If (x*,u*,A,u,v) is an efficient solution of (D, ), and if
(i) ¥’ has a (weak*) closed range;
(ii) f, g and h are twice continuously differentiable;
(iii) { f (fi-vTgl) = D(fi —vi"g)dt,i = 1,2,...,p, is linearly independent; and
(iv) (B(1)T®, — DB(1)TO; + D?B(1)TO:)B(t) =0 = p(t) =0,t €1,
then (x*,u*) is an efficient solution of (P,), and the objective values of (P,) and (D) are
equal.

Proof. Very similar to that of Theorem 3.3. O
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