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Abstract. In this paper, we present the strong and total Lagrange dualities for quasiconvex programming
in real locally convex Hausdorff topological vector spaces. By using the epigraphs, subdifferential and
generators of involved functions, we introduce some new constraint qualifications. Under these new
constraint qualifications, we establish sufficient and necessary conditions to characterize the strong and
total Lagrange dualities for quasiconvex programming.
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1. INTRODUCTION

Consider the following optimization problem:

inf £(x)
st.xeC,gi(x) <0,iel,

where I is an arbitrary set, C is a nonempty convex subset of the locally convex Hausdorff
topological vector space X, and f,g;,i € [ : X — R := RU {4} are extended real-valued
functions.

It is well known that the dual method is fundamental in mathematical programming and in
other fields, such as, game theory, set containment problems, etc. and has played very im-
portant roles in solving optimization problem (P) which finds a lot of real applications; see,
e.g, [1-4] and the references therein. A main target of the dual method is the establishment of
the so-called strong duality, which means that the values of the primal problem and the dual
problem coincide, and the dual problem has at least an optimal solution. Usually, the weak
duality holds, that is, the value of the primal problem is not less that that of its dual problem.
But, a duality gap may occur. A challenge in mathematical programming has been to give
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constraint qualifications which guarantee the strong duality. Over the last decade, necessary
and sufficient constraint qualifications for duality theorems have been investigated extensively.
For example, necessary and sufficient constraint qualifications for Lagrange duality have been
givenin [4—11] where f and g;,i € I are convex functions, and in [12-16] where g;,i € I are qua-
siconvex functions. In the research of these constraint qualifications, epigraph technique and
subdifferentials’ property play central roles. Recently, based on the property of quasiconvex
function, the notion of generator of a quasiconvex function was defined in [17]. By using the
notion of generator, necessary and sufficient constraint qualifications for Lagrange-type duality
theorems for quasiconvex programming have been investigated (cf. [17-21]).

Motivated by the works mentioned above, we continue to study the optimization problem (P)
with the functions g;,i € I being quasiconvex functions. Our interest in the above optimization
problems in the present paper is focused on two aspects: One is about the strong duality, and the
other is about the total duality, that is, the values of the primal problem and the dual problem
are equal and both problems have optimal solutions. Our main aim is to use the epigraph
technique, properties of the subdifferential and the generator of quasiconvex function to provide
new constraint qualifications, which characterize the strong dualities, the stable strong dualities,
as well as the total dualities between (P) and its Lagrange dual problem. In general, the subset
C is not necessarily closed and the objective function f need not be lower semicontinuous (Isc
in brief).

The paper is organized as follows. The next section contains necessary notations and pre-
liminary results. In Section 3, some new constraint qualifications are introduced and several
relationships among them are given. By using these constraint qualifications, the strong duality
and total Lagrange dualities between (P) and its dual problems are established in Section 4 and
5, respectively.

2. NOTATIONS AND PRELIMINARY RESULTS

The notations used in the present paper are standard (cf. [12] and [14]). In particular, we
assume throughout the whole paper that X is a real locally convex Hausdorff topological vector
space, X* denotes the dual space of X, endowed with the w*-topology w*(X*,X). By (x*,x),
we shall denote the value of the functional x* € X* at x € X; i.e., (x",x) = x*(x). Let Z be a
nonempty set in X. The interior (resp. closure, convex hull, conical hull) of Z is denoted by
intZ (resp., clZ, coZ, coneZ). By convention, we define cone® = {0}. If W C X*, then cIW
denotes the w*-closure of W. The indicator function 8 of Z is defined by

0, xeZ,
0z(x) := { +oo, otherwise. 21
The normal cone of Z at xg € Z denoted by Nz(xp) is defined by
Nz(xp) :={x" € X" : (x",x—xp) <0 foreachx € Z}. (2.2)

Following [9], we use R(T) to denote the space of real tuples A = (A,),cr with only finitely

many A, different from zero, and let Rf) be the nonnegative cone in R(T), that is

RSFT) = {(A)ier €RT) : 4, >0 foreachr e T}.

Let f: X — R be a proper function. The effective domain, the Fenchel conjugate function and
the epigraph of f are denoted by dom f, f* and epi f, respectively; they are defined respectively
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by
domf:={xeX: f(x) < +oo},
FH(x*) = sup{(x",x) — f(x) : x€ X} foreachx™ € X*, (2.3)
and
epif:={(x,r) eXxR: f(x) <r}. (2.4)

It is well known and easy to verify that epi f* is weak*-closed. The subdifferential of f at
x € domf is defined by

Af(x):={x" X" f(x)+ (x",y—x) < f(y) foreachy e X}. (2.5)
We also define
domdf :={xeX:df(x)+#0},
and
imdf:={x*€X":x" € df(x) forsomex e X}. (2.6)
By definition of the Fenchel conjugate (2.3), the Young-Fenchel inequality holds:
Fx)+ 1 (x*) > (x,x*) foreach (x,x*) € X x X*. (2.7)
Moreover, the following Young equality holds:
x'€df(x) & fx)+ 1 (x) = (x",x) (2.8)
and, by definition,
(x*, (x*,x) — f(x)) € epif* for each x* € d f(x). (2.9)
In particular,
Nz(x) = ddz(x) foreachx e Z. (2.10)
If f,h: X — R are proper convex functions satisfying dom f Ndom/ # 0, then
epi f*+epih* Cepi(f+h)", (2.11)
and
df(a)+dh(a) CI(f+h)(a) foreach a € domf Ndombh. (2.12)
Furthermore, for all p € X*and a € R, the following facts are clear:
(h+p+a)*(x*)=h*(x* —p) —a foreachx* € X*. (2.13)
epi(h+p+a)* =epih” + (p,—a). (2.14)

Recall that a function f : X — R is said to be quasiconvex if, for all x,y € X and « € [0, 1],
the following inequality holds:

floax+(1-a)y) <max{f(x),f(»)},
or equivalently its sublevel set
L(f,<,r):={xeX: f(x)<r}

is a convex set for each r € R. Obviously, each convex function is a quasiconvex function, but
the opposite is not true. The following lemma is taken from [17].
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Lemma 2.1. Let f be a function from X to R. Then f is Isc quasiconvex if and only if
there exists {(ki,w;) : i € I} C Q X X* such that f = sup;c;kiow;, where Q :={k:R —
R : kis Isc and non-decreasing}.

The following lemma will be used in the sequel (see [12, Theorem 2.8.7]).

Lemma 2.2. Let f,h: X — R be proper convex functions such that dom f Ndom#h # 0. If f or
h is continuous at some point of dom f Ndomh, then

epi(f+h)" =epif” +epih®, (2.15)
d(f+h)(x) = df(x)+ dh(x) for each x € dom f Ndomh. (2.16)
Consequently, if h € X*, then
epi(f+h)" =epif* +{h} x [0,4),
d(f+h)(x)=df(x)+h foreach x € dom f.

3. CONSTRAINT QUALIFICATIONS

Throughout this paper, let X be a locally convex Hausdorff topological vector space, {g;:i €
I} a family of Isc quasiconvex functions from X to R, {(ki jysw(i,j)) = J € Ji} a generator of g;
foreachie I, T={t=(i,j):ic€l,jeli},S={xeX :gi(x)<O0foreachicl},CCXa
convex set, f : X — R a proper convex function, and A # @ the solution set of the following
system:

x € C; gi(x) <0 foreachi€ I (3.1)
Then, by the notion of generator, {(k;,w;) :t € T} is a generator of sup,.;g;. For each x € X,
let T'(x) be the active index set of the system (3.1) relative to {(k;,w;) : t € T}; that is,

T(x):={teT: (w,x) =k (0)}. (3.2)

Recall from [18, 19] that the function k! is said to be the hypo-epi-inverse function of non-
decreasing function k:

k~l(a):=inf{beR:a < k(b)} =sup{beR:k(b) <a}.

It is known that if k has the inverse function, then the inverse and the hypo-epi-inverse of k are
the same. Let x € A. Following [18], define K and N} (x) respectively by

K :=epid¢ + cone co U{(w,,5) eX*xR:k 1(0) < 8}, (3.3)
teT
N} (x) := N¢(x) + cone co U {w}. (3.4)
teT (x)

Then the following inclusions hold:

cone co U{(wt75)EX*XR:k,_I(O)SS}eriSSf (3.5)
teT
and
coneco | J {wi} C Ns(x). (3.6)
teT (x)

Thus, by (2.11), we have
K C epiding = epidy, (3.7
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and hence
epif* +K Cepi(f+81)". (3.8)
Moreover, by (2.10) and (2.12), for each x € domf NA,
Ny (x) € Ne(x) +Ns(x) C Na(x), (3.9)
and hence
0f(x) + Ny (x) C O(f +84)(x). (3.10)

Regarding some possible reversed inclusions in (3.8) and (3.10), we introduce the following
definition(for parts (iv), see [18]).

Definition 3.1. It is said that the family {J¢;g; : i € I} satisfies
(1) the conical epigraph hull property (EHP) for quasiconvex programming with respect to
(w.r.t.) {(k,w;) : 1 € T} (denoted by the conical (Q-EHP)) if
epidy = K; (3.11)
(i1) the conical epigraph hull property(EHP) for quasiconvex programming with respect to
(w.rt.) {(k;,wy) : 1 € T} relative to f (denoted by the conical (Q-EHP) f) if
epi(f +6a)" = epif” +K; (3.12)

(ii1) the weak conical epigraph hull property(EHP) for quasiconvex programming with re-
spect to (w.r.t.) {(k;,w;) : t € T'} relative to f (denoted by the conical (Q-WEHP) f) if

epi(f+84)* =epi(f+8¢c)" +cone co | J{(w,8) EX*xR: k1(0) < 8}; (3.13)
teT
(iv) the basic constraint qualification for quasiconvex programming w.r.t. {(k;,w;):t € T}
(denoted by (Q-BCQ)) atx € A if
Na(x) = Nj(x);
(v) the basic constraint qualification for quasiconvex programming w.r.t. {(k;,w;) :t € T}
relative to f (denoted by (Q-BCQ)y) at x € domf NA if
O(f +64)(x) = df(x) + Ny (x); (3.14)

(vi) the weak basic constraint qualification for quasiconvex programming w.r.t. {(k;,w;) : 1 €
T} relative to f (denoted by (Q-WBCQ)y) at x € domf NA if

I(f+84)(x) =9(f+8c)(x)+coneco | J {w}: (3.15)

teT (x)

(vil) (Q-BCQ) (resp. (Q-BCQ)y, (Q—WBCQ)f) if it has (Q-BCQ) (resp. (Q-BCQ)y, (Q-
WBCQ)f) at each point in A (resp. domfNA, domf ﬂA).

Remark 3.1. (i) By (3.7) and (3.9), we see that the conical (Q-EHP) and (Q-BCQ) can be
equivalently replaced by

epid; C K and Ny (x) C Nj(x).
While, by (3.7)-(3.10), it is clear that (3.12)-(3.15) can be equivalently replaced by

epi(f+0a)" Cepif +K, (3.16)
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epi(f+04)* Cepi(f+ )" + cone co U{(w,,5) eX*xR:k 1(0) < 6}, (3.17)
teT
9(f +64)(x) C 9 (x) + N} (x) (3.18)
and
9(f+64)(x) CA(f+68c)(x)+coneco ) {w}. (3.19)
teT (x)

(i1) If f is continuous at some point of A, then, by Lemma 2.2,
the conical (Q-EHP) = the conical (Q-EHP),
(Q-BCQ) = (Q-BCQ),.
(i11) As the terminologies suggested, by (2.11) and (2.12),
the conical (Q-EHP) ; = the conical (Q-WEHP) ,
(Q-BCQ); = (Q-WBCQ);.
(iv) If f is continuous at some point of C, it follows from Lemma 2.2 that

the conical (Q-EHP) ; <> the conical (Q-WEHP),

(Q-BCQ) s < (Q-WBCQ),.

Recall from [18, 19] that the inequality system {g; < 0:i € I} satisfies the closed cone con-
straint qualification for quasiconvex programming (Q-CCCQ) w.r.t. {(k;,w;) : ¢ € T'} relative to
Cif

epid + cone co U {(w,8) € X* xR : k,1(0) < 8} is w*-closed. (3.20)
teT
The following proposition characterizes the relationship between (Q-CCCQ) and (Q-EHP).

Proposition 3.1. Assume that g; is a proper Isc quasiconvex function for each i € I and C is a
closed convex set. Then the system {g; <0 :i € I} satisfies (Q-CCCQ) if and only if the family
{0c;gi : i € I} satisfies the conical (Q-EHP).

Proof. Under the given assumption, by [18, Theorem 3.1], we have that
epid; = cl(epidy + cone co U {(w;,8) eX* xR :k 1(0) < 8}) =cIK. (3.21)

teT

Then the result is seen to hold. ]

The following proposition on relationships between notions defined in Definition 3.1 is an
extension of [18, Definition 3.2 and Definition 3.4 ] from f = 0O to the general function f.

Proposition 3.2. The following implications hold:

the conical (Q-EHP)f — (Q-BCQ)f, the conical (Q-WEHP)f — (Q-WBCQ)f, (3.22)
Moreover, if dom(f + 84)* Cimd(f + 84), then

the conical (Q-EHP)f — (Q—BCQ)f,the conical (Q—WEHP)f — (Q—WBCQ)f. (3.23)
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Proof. We shall only prove the first assertion in (3.22) and that in (3.23) (the proofs for the
second assertions being similar). Suppose that the family {J¢;g; : i € I} satisfies the conical
(Q-EHP);. Let x € domf NA. By Remark 3.1, it suffices to show that (3.18) holds. To do this,
let x* € d(f + 84)(x). Then,

(2", (x*,x) = (f +84) (x)) € epi(f+6a)* Cepif +K, (3.24)
thanks to (2.9) and (3.16). There exist (u*,r) € epif™, (v*,r2) € epid} and
(Z AW, Z A;;6;) € cone co U{(w,,S) eX*xR:k 1(0) < 8}

tieJ tieJ teT
such that
K =ut v Y Awy, (3.25)
tieJ
(X x) = (fH8)x) =ri+r2+ Y 4,8 (3.26)
tieJ

where J C T is a finite subset, A, > 0 for each #; € J, and (w,, ) E {(w,8) eX*xR:k 1(0) <
0}. Then, Y., ?Ltiktlfl (0) < ¥4.es A, 6;. Noting that o (wy,(-) — (0))( ) ={wy,} foreacht; € J,
to show (3.18), we only need to prove that u* € df(x), v* € N¢(x) and J C T(x). By the
definition of epigraph (2.4),
W) <ry, 8:(v°) <n. (3.27)

By Young-Fenchel inequality (2.7),

[rW) = (' x) — f(x), (3.28)

Oc(v") > (v*,x) — O¢(x). (3.29)
Noting that 64 (x) = ¢ (x) = 0 and (wy,,x) —k,, 1(0) <0 foreacht; € JasJ C T, it follows from
(3.25)-(3.29) that

(,2) = f(6) 2 1) + 82 (7) + ) Ak,

teJ

> (u*,x) = f(x) +{v",x) = 8c(x) + Y Ay, (0)

tieJ

= (" = ) Agwi,x) = f(x) = 8c(x) + Y Ay, (0)

teJ tieJ

= (" =¥ 2 (wi (%) =k, 1 (0))

tieJ
> (x",x) — f(x).

This implies that the equalities of (3.28), (3.29) hold and wy, (x) = k;; 1(0) for each #; € J. There-
fore, by the Young equality (2.8), u* € d f(x), v* € N¢(x) and J C T'(x).

Below we show that the converse implication holds. Assume that dom(f + 84)* C imd(f +
64) and the family {d¢;g; : i € I} satisfies (Q-BCQ),. In view of Remark 3.1, to show the
conical (Q-EHP);, we only need to show that (3.16) holds. Let (x*,r) € epi(f+ 64)*. Since
x* € dom(f + 64)* Cimd(f + 8a), it follows that there exists xo € domf NA such that x* €
d(f + 8a)(x0). By the assumption of (Q-BCQ)  (see (3.18)), we have

x* € df(xo) + Ne(xo) + Z Awy,
tieJ
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for some finite subset J C T'(xp) and {4} C R with A4, > 0 for each #; € J. This means that
there exist u* € d f(xp) and v* € N¢(xp) such that

K =ut v ) Awy (3.30)

tieJ

Since 1; € J C T'(xp), it follows from (3.2) that

(Wi, x0) = ki, 1 (0). (3.31)

By Young equality (2.8),
fru?) = (u",x0) — f(x0), (3.32)
¢(v") = (v",x0) — c(xo) (3.33)

and

(f +84)"(x7) = (x",x0) — (f + 8a) (x0)-
Moreover, since (x*,r) € epi(f + 64)*, we have

(x*,x0) <r+(f+84)(x0) =r+ f(x0)- (3.34)
Combining (3.30) with (3.34), one has

(u*,x0> _'_ <V*,X()> + Z A/[i<W[i,X()> S r+f(x0).
tieJ

This implies that there exists a set {r,r,8; : i € {i: t; € J}} of real numbers such that
r=ri+rn+ Y A&, (3.35)

t,ieJ
(u*,x0) < ri+ f(x0), (v:,x0) <rpand (wy,xg) < 6 foreacht; €J.
Consequently, by (3.32), (3.33) and (3.31),
W) <ry, 8¢(v°) <, k;l(O) < §; foreachr; € J.

That is, (u*,r1) € epif*, (v*,r2) € epidf, (wy,, &) € {(wy,, &) : k;, '(0) < &7} foreach #; € J.
Hence,
(x*r)=(u",r))+ (" )+ (Z Awy, Z A.6i) € epif + K,
tieJ tieJ

ast; € J C T(x) CT. Therefore, (3.16) holds and the proof is complete. 0

Leth;:X —-Rbea proper convex function for each i € I. Recall from [7, Definition 3.1] that
the family {8¢;h; : i € I} is said to have the conical epigraph hull property (EHP) if

epid; = epidi: + cone| Jepih;, (3.36)
il
and the conical (EHP) relative to f (denote by the conical (EHP) ) if
epi(f+6a)" =epif” +epids + coneUepih;‘. (3.37)
icl

The following proposition shows that the conical (Q-EHP) (resp. the concical (Q-EHP) ) coin-
cides with the conical (EHP) (resp. the conical (EHP)y) in the case when g;,i € I is convex.
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Proposition 3.3. Suppose g; is a proper lsc convex function for each i € I. Then the following
equivalences hold:
the conical (Q-EHP) <= the conical (EHP), (3.38)

the conical (Q-EHP) ; <> the conical (EHP),. (3.39)
Proof. Since g; is Isc convex for each i € [, it follows that

gi(x)=g"(x)= sup {(vi,x)—g (vi)} forall xeX.
vicdomg;

Then {(k,,,v;) : vi € domg],k,,(x) = x— g7 (v;) for eachx € R} C Q x X* is a basic generator of
gi- Note that U;¢/epig; is convex. It follows that

epigf =co | J {(v,8):k,'(0)< 8} foreachiel.
vi€domg?

Therefore, (3.38) and (3.39) hold. [

4. STRONG LAGRANGE DUALITY
Let p € X*. Consider the following problem
inf  f(x)—(p,x)
(Pr—p) st. xeC,gi(x)<0,iel “.1)
Its Lagrange dual problem is defined by

Ds_ infL¢_ A
( f P) I;g(XT);QC f p(xa )7 (4.2)

+

where the Lagrange function Ly, on X X RSFT) is defined by
Lip(x,A) = f(x) = (p,x) + ¥ Ay (wy,(x) —k; 1 (0)). (4.3)
tieT

In particular, when p = 0, problem (Ps_) as well as its dual problem (Dy_,) are reduced to the
problem (Py) and its dual problem (D), respectively. The optimal value v(Py) and the optimal
solution set S(Py) of the problem (Py) are defined respectively by

v(Py) :=inf{f(x) : x € domf NA}(> —oo)
and

S(Ps) :={xedomfNA: f(x) =v(Ps)}.
Similarly, we define

v(Dy) := lrgﬂz?){;ggLf(x,?t)}
and
S(Dy) == {2 eR):v(Dy) = inf Ly (x.A)}.

Let a € domf NA. Since ¥,.cr A, (wy,(a) —k; '(0)) < 0, it follows that Ly_p(a,A) < f(a) —
(p,a) foreach A € R(f). Consequently,

inf Ly_p(x,) < Ly—p(a,A) < f(a) ~ (p,a) for cach A € R
xXe
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Hence, v(D;—,) < f(a) — (p,a) and
v(Dy—,) < v(Ps_p) for each p € X™. (4.4)

In particular, when p =0,
V(Df) < V(Pf). (45)

Definition 4.1. Between (Py) and (Dy), it is said that

(1) the weak lagrange duality holds if (4.5) holds;

(ii) the strong lagrange duality holds if v(Dy) = v(Py) and S(Dy) # 0;

(iii) the stable weak(resp. stable strong )lagrange duality holds if the weak(resp. strong )
lagrange duality between (Ps_,) and (Ds_,) holds for each p € X*.

Let p € X* and r € R. By definition, one has that
(p,r) €epi(f+064)" <= v(Pr_p) > —r. (4.6)

The following theorem gives a sufficient and necessary conditions to ensure the stable strong
Lagrange duality between (Py) and (Dy).

Theorem 4.1. The family {0c;g; : i € I} has the conical (Q-WEHP) if and only if the stable
strong Lagrange duality between (Py) and (Dy) holds.

Proof. Suppose that the family {8¢;g; : i € I} has the conical (Q-WEHP),. Let p € X*. By
(4.4), it is clear that v(Dy_,) < v(Ps_p). If v(Pr_,) = —oo, then the result holds trivially.
Below we assume that —r := v(Pr_,) € R. Then, by (4.6) and (3.17), we have (p,r) € epi(f +

84)* C epi(f + 8¢)* 4 cone co Urer {(wr,8) € X* x R : k7 1(0) < 8. Hence there exist A €
Rg)’ (u*,r1) € epi(f + &¢c)" and (Zt,-eT)LtthiazzieTlti(Si) € cone colUser{(wr,0) € X* xR
k;'(0) < 8} with &, ' (0) < §; such that

p=u"+Y Aywy, 4.7)
t;,eT
r=ri+Y A4, (4.8)
teT
By the definition of epigragh (2.4),
(f +8c)"(u*) <r1. (4.9)
While, by the Young-Fenchel inequality (2.7), we have
(f+6c)" (") > (u*,x) — (f + 8¢)(x) for each x € X. (4.10)

It follows from (4.8)-(4.10) that, for each x € X,
r>(f+8c) W)+ Y Ak ' (0) > (u,x) = (f +8c)(x) + Y Ak, ' (0).
teT teT
Combine this with (4.7), we see that for each x € C,

r> <P— Z Itiwt,‘ax> —f(x) + Z Itik;] (0)

tieT t,eT

= —f)+ () + X A (k1 (0) = wi (),

tieT
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that is,
—r < f(x)—(p,x)+ Z A, (wy (x) —k;l (0)) for each x € C.
tieT
Hence,
VP p) < E (70— (poa) + F T (w1 () — K (0))} < v(Dy ).
tieT

This together with v(Dy_,,) < v(Py_,) shows that v(D;_,) = v(Ps_,) and A € S(D_,). There-
fore, the stable strong Lagrange duality between (Py) and (D) holds.

Conversely, let p € X*. Suppose that the stable strong Lagrange duality between (Py) and
(Dy) holds. By Remark 3.1 (ii), we only need to show that (3.17) holds. To do this, let (p,7) €
epi(f + 84)*, which is equivalent to v(Ps_,) > —r, thanks to (4.6). Then, by the stable strong
Lagrange duality, there exists (1) er € S(Dy—,) such that

WPr—p) = v(Dyp) = inf{f () — (px) + ¥ T (s (6) — k5 (0)) .
xeC nel
Combine this with (2.3) and (2.13), we see that

—r < () +8e(x) — (p) + X A () K (0))}

teT
=—sup{(p— Y Apwy,x) = (f+6c— Y Ak 1(0)) (x)}
xeX tEeT tieT
_(f‘|’ 6C - Z Itikgl(()))*(p - Z Iliwli)
teT tieT
f"‘ 6C Z Athtl Z IlikZTI (O)
teT neT

This implies that (p — ¥ Aiwi,r— Y I,ik; ! (0)) € epi(f + 8¢)*. Consequently,
tieT

tieT
— Z I;iwti,r— Z Itlkgl(())) + ( Z Itiwti, Z Itik[:] (0))
teT teT t;,eT t;,eT
€ epi(f+ ¢)" + cone co U{(w,, 8) e X* xR :k 1(0) < 8}
teT
Therefore, (3.17) is proved. O

The following corollary is a direct consequence of Theorem 4.1 when p = 0.

Corollary 4.1. Suppose that the family {3c;g; : i € I} has the conical (Q-WEHP)s. Then the
strong Lagrange duality between (Py) and (Dy) holds.

Asin [7], we used A(X) to denote the class of all proper convex functions on X. For a convex
set Z, we define

Az(X):={he A(X):domhNZ # 0}.
For h € A(X), let conth denote the set of all continuity points of 7, that is,

conth := {x € X : h is continuous at x}.

The following theorem gives a characterization for the conical (Q-WEHP) s with f = 0.
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Theorem 4.2. The following statements are equivalent:
(i) The family {8¢;g; : i € I} has the conical (Q-WEHP),, that is,

epidy =K. (4.11)
(ii) If h € Aa(X) is such that
epi(h+ 84)" = epih” +epidy, (4.12)

then the strong Lagrange duality between (P,) and (Dy,) holds.

(iii) If h € Aa(X) and conthNA # 0, then the strong Lagrange duality between (P,) and (Dy,)
holds.

(iv) If p € X*, then the strong Lagrange duality between (P,) and (D) holds.

Proof. (i) = (ii). Assume (i) holds. Let & € A4(X) be such that (4.12) holds. Then, by (3.3)
and (2.11),

epi(h+ 84)" =epih* +K
Cepi(h+d¢c)* +cone coUser {(w;,0) € X* xR : kfl(O) < d}.

This implies that the family {8¢;g; : i € I} satisfies the (Q-WEHP), by Remark 3.1(i). Thus,
applying Corollary 4.1, we complete the proof of the implication (i) = (ii).

(ii) = (iii). Note that (4.12) is satisfied if & € A4(X) is continuous at some point in A (see
Lemma 2.2). Thus it is immediate that (i1) = (iii).

(iii) = (iv). This is trivial.

(iv) = (1). The proof is complete by letting f = 0 in Theorem 4.1. 0

5. TOTAL LAGRANGE DUALITY

Recall that the problem (Py_,) and the corresponding dual problem (Dy_,) are defined by
(4.1) and (4.2), respectively. For each p € X*, we use S(Pr_,) and S(Ds_,) to denote the
optimal solution sets of (P;_,) and (Ds_,), respectively. We write S(Py) for S(Pr_o), the
optimal solution set of the problem (Py). It is easy to see that

XOES(Pf_p)(:>p€8(f—|—6A)(X0). (5.1

This section is devoted to the study of characterizing the total lagrange dualities, which are
defined as follows.

Definition 5.1. Between the problems (Py) and (Dy), we say that
(i) the total Lagrange duality holds if the strong Lagrange duality holds provided that S(Py) #
0;
(i) the stable total Lagrange duality holds if, for each p € X*, the strong Lagrange duality
holds between (Pr—,) and (Dy_p) provided that S(P;_,) # 0.

The following theorem provides a sufficient and necessary condition to ensure the stable total
Lagrange duality between (Py) and (D) holds.

Theorem 5.1. The family {0c; gi i € I} has (Q-WBCQ) f if and only if the stable total Lagrange
duality between (Py) and (Dy) holds.
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Proof. Let p € X* and xo € S(Pr—,). By (5.1), we have p € d(f + 04)(x0), and hence, by the
assumption of (Q-WBCQ)/,

p € I(f+ 8c)(xp) + cone co U {w}.

teT (xo)

Noting that d(wy,(-) — k,lfl (0))(x0) = {wy,} for each t; € T. There exists (A;,).cr € RS_T) such

that

peIf+8c)(x0)+ Y 4,0 (w, —k; ' (0)) (x0) (5.2)
tieT
and
A (wy,(x0) —k; 1 (0)) =0 for each #; € T. (5.3)
Thus,

ped(f+éc+ Z A, (wr, —k;l(O))(xo).

t;,eT
Combining this with (2.5) and (5.3), we see that, for each x € C,
(pox—x0) < F() + X 2y (i, () — k' (0)) — F(xo).
tieT

Therefore,

V(Pyp) < i) — () + X T i () — &, (0)) ) < (D).

teT

This together with the stable weak Lagrange duality implies that v(D;_,) = v(Py_,) and A €

S(Dy—p)-
Conversely, suppose that the stable total Lagrange duality holds between (P¢) and (Dy). Let
xo € domf NA. In view of Remark 3.1, we only need to show

A(f+04)(x0) € I(f+ ) (xo) + cone co U {w}. (5.4)

IET(X())

To do this, Suppose that p € d(f + 64)(x0). Then, by (5.1), xo € S(Pr_p). Thus, by the stable
total Lagrange duality holds between (Pr) and (Dy), there exists A € S(Dy_,,) such that

fox0) = (prxo) = inf{£(x) = (p,x) + 1 Aa (i) =K, ' (O)))

< f(x0) = (p,x0) + Y, A (wi;(x0) — ;1 (0)) (5-5)

teT
< f(x0) — (p,x0),

where the last inequality holds as wy, (xo) — k. 1(0) < 0 for each 7; € T. Hence,
Y A (i (x0) =k, 1 (0)) =0
tieT

and for each x € C,

(px—x0) < (f+ ) Au(wy =k (00)) () = (f+ X A (i, — & '(0))) (x0)-

tieT tieT
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This implies that 7; € T (xo) and
JZAS a(f+ 6C+ Z Ili(wli - k;l(())» (X()).

teT
Consequently,
ped(f+dc+ Y Aulwy—k '(0)(x0) =d(f+8c)(x0)+ Y, Aywy
€T (xp) €T (xp)
C I(f+ d¢)(xp) + cone co U {wy, }.
teT (xp)
Therefore, the (Q-WBCQ) ¢ holds. O

The following corollary is a direct consequence of Theorem 5.1 and generalizes [18, Theorem
3.7].

Corollary 5.1. The family {Oc;g; :i € I} has (Q-WBCQ)y. Then the total Lagrange duality
between (Py) and (Dy) holds.

Specializing with f = 0, we have the following theorem.

Theorem 5.2. The following statements are equivalent:
(i) The family {8¢; g; : i € I} satisfies (Q-WBCQ)y, that is

Ny (x) = Ne(x)+coneco | ) {w}. (5.6)
teT (x)
(ii) If h € Aa(X) is such that
d(h+ 64)(x) = dh(x) + Na(x) (5.7)

and S(Py) # 0, then the total Lagrange duality between (Py) and (Dy,) holds.

(iil) If h € As(X), S(Py) # 0 and conthNA # 0, then the total Lagrange duality between (PBy)
and (Dy,) holds.

(iv) If h € X* and S(P,) # O, then the total Lagrange duality between (P,) and (Dy,) holds.

Proof. (i) = (ii). Let h € Ay(X) be such that (5.7) holds. Then, it follows from (5.6) and (2.12)
that

d(h+64)(x) € d(h+ dc)(x)+ cone co U {w}.
teT (x)

This shows that the family {¢;g; : i € I} has the (Q-WBCQ), (see Remark 3.1). Applying
Corollary 5.1, we complete the proof of the implication (i) = (i1).

(ii) = (iii). This is clear that (5.7) holds for all & € As(x) with conthNA # 0.

(iii) = (iv). This is trivial.

(iv) = (1). It is a straightforward consequence of Theorem 5.1 (applied 0,4 in place of
f>=p). O
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