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Abstract. In this paper, we consider a class of robust nondifferentiable minimax fractional programming problems
containing support functions in both the objective functions and in the constraints. Using the robust subdiffer-
entiable constraint qualification, we obtain necessary and sufficient optimality conditions for the robust convex-
concave nondifferentiable minimax fractional problem. We introduce two types of robust dual problems, robust
Wolfe dual and robust Mond-Weir dual. Moreover, we discuss the scenario uncertainty of a quadratic minimax
fractional programming.
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1. INTRODUCTION

In decision science, the optimization problems where both the minimization and the maxi-
mization processes are performed in the objectives are called minimax fractional programming
problems. This type of problems has numerous applications in game theory [1], economics
[2, 3], minimum risk problems [4], multiobjective programming [5], etc. Several researchers
have investigated the optimality conditions/duality results for the generalized minimax frac-
tional problems. Antczak [6] obtained the optimality conditions for a class of generalized min-
imax problems under invexity assumptions. Under generalized convexity assumptions, Ahmad
and Husain [7] derived optimality conditions and the duality in nondifferentiable minimax frac-
tional programming. Later, the second order duality for a nondifferentiable minimax fractional
problem was discussed in Gupta, Dangar and Ahamd [8] under type I- functions. Fore more
details, the readers are referred to [9, 10].

In several real world problems, the data involved in the optimization problems seem to be un-
certain due to lack of information or error in measurement or estimation. To deal with such type
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of situations, the robust optimization approach emerged as an efficient deterministic tool for
studying optimization problems involving uncertainty in the data. Therefore, one can study ro-
bust optimization via its counterpart. Indeed, in robust optimization, no probability distribution
information on the uncertain parameters are considered. Moreover, the way the robust solutions
performs are being judged by the multiple objectives conflicting in nature, like, quality/profit
against cost of the material. Henceforth, it is quite interesting to undergo deep investigation
how the theory and applications of robust optimization problems in the practical world works.
Doolittle, Kerivin and Wiecek [11] studied some theoretical techniques for multiobjective ro-
bust optimization problem and gave a relationship between the uncertain robust problem and its
robust counterpart by considering some column-wise and row-wise uncertainty. With the devel-
oped approach, they gave an application to internet routing. An overview of robust uncertainty
approach together with some algorithms to obtain robust optimal solutions was given in [12].
We refer to [13, 14, 15] and the references therein.

In scalar as well as multiobjective optimization, we focus on finding global optimal solu-
tions or global efficient solutions for the problem. But, in general, it is not always possible to
obtain global optimal solutions, particularly, when it comes to the fact that these solutions are
quite sensitive to even small perturbations of variables. For a nondifferentiable multiobjective
robust optimization problem, Gunawan and Azarm [16] discussed the robust Pareto solution
by using a sensitive region concept. Deb and Gupta [15] gave the difference between global
and robust multiobjective optimization principles by discussing two different procedures to find
the robust solutions for multiobjective robust optimization problems. Kuroiwa and Lee [17]
presented three different kinds of finding robust efficient solutions for a multiobjective opti-
mization problem with uncertainty. Gorisson [18] discussed the robust optimal solutions for the
uncertain fractional optimization problems. Recently, Lee and Jiao [19] discussed how to find
the efficient solutions of a multiobjective robust optimization problem by using the €-constraint
approach, which is a scalarization approach. Utilizing the same technique and an affinely pa-
rameterized uncertain data set, Jiao and Lee [20] gave the idea to obtain the efficient solutions
of a multiple objectives as SOS-convex polynomials functions.

In optimization theory, it is very important to discuss the necessary and sufficient optimality
conditions and duality. However, in literature, only a few papers are available which discussed
the sufficient optimality conditions for fractional optimization problems with uncertainty both
in the objectives and the constraints. For a robust fractional problem with constraint data un-
certainty, Jeyakumar and Li [21] discussed the robust duality with the aid of a Slater-type con-
straint qualification. On the other hand, introducing a robust cone constraint qualification, Sun
and Chai [22] established the robust strong duality for a fractional problem with uncertain data
and also discussed its Wolfe dual. Goberna et al. [23] gave a formula which guarantees the
constraints feasibility for all possible uncertainties under affine data parametrization. They also
presented a characterization of robust weakly efficient solutions against rank one objective data
uncertainty in matrix form. Chuong [24] established the necessary and sufficient optimality
conditions for a robust multiobjective nonsmooth optimization problem in terms of multipliers
and subdifferentials of the functions involved in the problem. Moreover, he also derived the du-
ality relations between a robust dual and the considered problem under generalized convexity.
In a recent work, Lee and Lee [25] considered a robust semi-infinite multiobjective problem
and presented the optimality conditions for a weakly robust efficient solution for the problem.
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Moreover, an Wolfe dual to the problem is intoduced and some duality results are also dis-
cussed. In a recent work, Bokrantz and Fredriksson [26] provided optimality conditions for a
robust optimization problem which states that the solution is efficient only when it is an optimal
solution to a strictly increasing scalarized function. However, the fractional optimization prob-
lems in data uncertainty both in the numerator and the denominator of the objective functions
together with the constraints has not been explored much in the literature. Using the concept of
the subdifferentiability, Sun et al. [27] considered a robust fractional optimization problem with
uncertain data and introduced robust subdifferentiable constraint qualification for the problem.
With these constraint qualifications, some complete characterizations of the problem were given
for robust optimal solutions. They have also extended the proposed approach to the multiob-
jective fractional problems with uncertain data. Recently, Li, Wang and Lin [28] studied the
optimality conditions for a minimax robust nondifferentiable fractional programming problems
by using the subdifferentiability constraint qualification introduced in [27]. Using these opti-
mality conditions, they derived duality results for an Wolfe type and a Mond-Weir type dual
problem.

To the best of our knowledge, there is no such paper which studied the minimax nondif-
ferentiable fractional optimization problems involving support functions with data-uncertainty.
Inspired and motivated by [27, 28], this paper is devoted to a class of minimax nondifferentiable
fractional optimization problems under uncertainty and support functions in both the objective
functions and in the constraints. The sectionwise description of the paper is as follows. In
Section 2, we introduce the minimax nondifferentiable fractional optimization problem with
support functions under uncertain data. We recall some known definitions and introduce non-
differentiable robust constraint qualifications for the minimax fractional problem with support
functions. The main problem is then converted to its robust counterpart. Using a deterministic
approach given in Dinkelbach [29], we, in Section 3, present the necessary and sufficient opti-
mality conditions for the problem under the nondifferentiable robust subdifferentiable constraint
qualification. In Section 4, two different types of robust dual problems are introduced- robust
Wolfe dual and robust Mond-Weir dual. By converting the duals to their robust counterpart, we
obtain weak and strong duality results. In Section 5, the last section, a particular form of the
fractional programming problem, i.e., the quadratic fractional problem with uncertain data is
considered. Using the scenario data unceratinty in quadratic fractional problem, the problem is
converted to its robust counterpart and an Wolfe dual is given in its robust counterpart. Finally,
a strong duality relation is established between the robust counterpart of quadratic minimax
fractional problem and its Wolfe dual.

2. PRELIMINARIES

In this section, some definitions and definitions are given which will be needed in the sequel.
Let R" denote n-dimensional Euclidean space and let R, be its non-negative orthant. Let K be a
non-empty closed, convex cone in R” and let £} = {({;) € R : Y.i; §; = 1}. For a non-empty
set E C R", coE represents the convex hull of E.

Definition 2.1. Let A be a non-empty subset in R". The indicator function d : R" — RU {40}

1s defined as
0, ifxeA,
Oa(x) = )
4oo, ifx ZA.
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Definition 2.2. Let C C R" be a nonempty, closed and convex cone. The dual cone of C is
defined as

C'={xeR": (x", x) >0, Vx e C},

which is also closed and convex.

Definition 2.3. [28] A vector valued mapping f : R" — R™ is said to be K-convex if and only
if, for any u, v € R",

fAu+(1—=A)w)—Af(u)—(1—-21)f(v) € =K.
Therefore, a mapping g is said to be K-concave if —g is K-convex.

Definition 2.4. For a convex function ¢ : R" — R, the subdifferential of ¢ at x € R" is defined
by

09(x) = {x" €R": 9(y) = ¢(x) = (x",y—x), Vy e R"}.

Definition 2.5. A function F : R" X R” — R is said to be a convex-concave function, i.e., F (., p)
is a convex function for any p € P C R? and F(x,.) is a concave function for any x € X C R".

Definition 2.6. A vector valued function H : R" x R” — R™ is said to be a K-convex-concave
function if H(.,r) is a K-convex function for any r € R C R” and H(x, .) is a K-concave function
forany x € X C R".

Definition 2.7. [30] Let 0 be a compact convex set in R"”. The support function of 6 is defined
by
S(x|0) =max{xTy:yc 6}

The subdifferential of S(x|6) is given by
38(x|0) ={z€0:7'x=5(x/|0)}.
Consider the nondifferentiable minimax fractional problem under data uncertainity:

F; )+ S(x|D;
(NUP) min max 100Pi) +SiDy)
xer" 1<i<k Gi(x,q;) — S(x|E;)

s.L.
{Hi (6, 1) + SCAWL), oo B 5, 7n) + (W) | € K,

xeS8, i=1,2,...k,
where S is a non-empty, closed and convex set of R” and for, i =1,2,....k, j=1,2,....,m,

(i) F;: R X RP — R and G; : R" X R”? — R are convex-concave on R" X P;, and concave-
convex on R" x Q;, respectively. H = (Hy,H>,...,Hy) : R* x RP — R™ is K-convex-
concave on R" X R;. p; € P;, q; € Q; and r; € R; are the parameters which indicates
uncertainty in the objective functions and the constraints in (NUP). P, C RP, Q; C RP
and R; C R?, respectively, are the uncertain compact and convex sets.

(ii) Fi(.,pi) +S((.)|D;i), pi € P, are non-negative, and G;(.,q;) — S((.)|E;), gi € Q;, are pos-
itive over the feasible set of (NUP), where S(x|D;), S(x|E;) and S(x|W;) are the support
functions such that the compact convex sets D; C R", E; C R" and W; C R", respectively.
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Following the methodology given in [13] for a robust optimization problem, problem (NUP)
can be converted to:

F; )+ S(x|D;
(SUP) min max  max L1 P)FS@D)
xeR" 1<i<k (p;,qi)€P,XQ; G,'(x,qi)—S(x|El-)

S.t.
{Hl (%, 71) - SCWi ), eves Hyn (3, ) —I—S(x\Wm)} €K,
xeS, rjeR;,i=12,..k,and j=1,2,....m
The nondifferentiable robust feasible set for problem (SUP) is given as:
C={xeS: (Hi(x,r1) +S&W1),...Hn(x,rm) + S(x|W,)) € =K, ¥V rj € R}
A solution is called a robust optimal solution for problem (NUP) if it is an optimal solution for

problem (SUP).

Remark 2.8. If S(x|D;) = S(x|E;) = S(x|W,) vanishes V i=1,2,....k, j=1,2,...,min problem
(NUP), then the problem is reduced to the (UP) in [28].

Definition 2.9. The robust type constraint qualification holds at x € C iff

98¢(x) = 98s(x) + U Zu, 517 +S(()w)) (x).

UEK™ ,rJERJ7
Zj | Mj(H (xrj)er wj)= 0

That is, the robust type constraint qualification can be replaced by

96¢(x) C 98s(x) + U Z 10 (Hj(.,rj) +S(()[W))) (%),

HEK™, rji€Rj,
Y0 u(H () +xTwy)= 0

since the other inclusion is easy to show.

Remark 2.10. Let Y be a compact set in some metric space. Let {{;} :R" =R, j€Y bea
collection of convex functions. Assume

(x) =sup{{;(x)}jer < 4oo, VxeR".

Then, { is a convex function [31].

Lemma 2.11. Let {(.) be upper semicontinuous on'Y for each x € R". Then

9&(x) = co{dEj(x) - j €Y (x)},
where Y (x) :={j €Y : {j(x) = {(x)} is the active index-set.

Due to the complex nature of the objective functions involved in (SUP) as fractions of func-
tions, it is necessary to utilize a deterministic approach [29] to convert into a non-fractional
problem (SUP), , where A > 0 is a parameter given below

(SUP)A‘ minxeRn (p(x,)t)
s.t. (Hy(x,ry) +S(x|Wh), oo, Hy(x, 1) + S(x|Win)) € —K,
VWj S Wj, xes, j=12,...m
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where (p(x,l) =max |<i<k [(E(X,pi>+S(X|Di)) —A(Gi(x,qi) —S(x|E,))}
(Piqgi)EP % Qi
The following lemma gives a relation between the non-fractional problem (SUP); and the prob-
lem (SUP).

Lemma 2.12. A feasible solution x* is a robust optimal solution of the problem (NUP) with
value A iff x* is an optimal solution of the problem (SUP);, with optimal value ¢(x*,.) = 0.

Proof. First, we assume that x* € C is a robust optimal solution of the (NUP) with an optimal
value A. It follows that

max | Li66pi) +S(UDy) > max Fi(x*, pi) + S(IDi) _ 5
1<i<k  Gi(x,q;) — S(x|E;) 1<i<k  Gi(x*,q;) — S(x*|E;)
(Pi,qi)EPX Qi (Pi,qi)EPX Qi

Recall the fact that Fj(x,.) is a concave and continuous function and G;(x,.) is a convex and
continuous function i = 1,2, ...,k. Also, the compactness of U; and V; imply that, for some iy,
Pi, € B, and gi, € Qiy,

Fiy(x, piy) +S(x[Dyy) > 1

Giy(x,qi,) — S(x|Eiy) —

- [F,-O(x, Pio) +S(xyD,.0)} _7 [Gio (x,qi,) —S(x]EiO)] > 0. 2.1)

Now, for x € C, one has

o(eh)=  max |F(np)+SEID)] -1 |Gilx.g) — SGIE))

1<i<k
(Pis9i)EPi < Q;

= [FiO (x7pi0) + S(X‘Dio)] - Z [Gio (x’ qio) - S(X‘Eio)}
Therefore, using (2.1), we have
¢(x,A) > 0. (2.2)
Again, the definition of A implies that

Fi(x", pi) +S(x*|Dy)

<A, i=12,..k
Gi(x*,qi) — S(x*|E;) —

= {A( ) + 51D = A{ Gl 00) = S IE) } <0, i= 1,2,k
This yields

max HF,-(x*, i) +S(x* yD,-)} —7 {G,-<x*,q,-) _S(¥|E;) H <0,

1<i<k
which further implies
¢(x*,2) <0. (2.3)

Equation (2.2) together with equation (2.3) implies 0 = @(x*,1) < @(x,A). Hence x* is the

optimal solution of the (SUP); with optimal value ¢ (x*,1) = 0.
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Conversely, let x* be an optimal solution of the (SUP);, with optimal value ¢ (x*,A) = 0. This

gives, forany p; € P, gi € Q;, i =1,2,...,k,
o(x,A) > o(x*,1)=0,VxeS.

= [{E(p) +561D) L~ 1{Gilx.g) — S(lED }| > 0

Fi(x,pi) +S(x|D;)
Gi(x,q;) — S(x|E;)
S max E(X,Pi)+S(X|Di)Z;1_

1<i<k  Gi(x,qi) — S(x|E;)
(Piqi) EPi X Q;

>A,1<i<k

This further implies

max Fi(x, pi) + S| Di) >1 = max

Fi(x", pi) + S(x*|Di)

1<i<k Gi(x, q,') — S(X’E,‘) 1<i<k G,-(x*, q,‘) — S(x*\E,-) '

(Piqi) EP X Qi (pigi)EP; X Qi

Hence, x* is an optimal solution of (NUP).

3. OPTIMALITY CONDITIONS UNDER UNCERTAINTY

In this section, we discuss the necessary and sufficient optimality conditions for (NUP) un-
der robust subdifferential constraint qualifications with uncertainty parameters in the both the
numerator and the denominator of the objective functions. Since (NUP) is a non-convex opti-
mization problem, problem (SUP) can be converted to a deterministic non-fractional problem

(SUP), . by virtue of a deterministic approach used in Dinkelbach [29].

Theorem 3.1. Let X be a feasible point of problem (NUP) and the robust constraint qualifica-
tions (RSCQ) hold at X. Then X is an optimal solution for (NUP) having optimal value A iff
there existii; € (X, p; € B, Gi € Qi, 7 €Rjand ¥, € K*, i=1,2,...,k, j=1,2,...,m such that

0¢€ éﬁi[<9ﬂ(.,ﬁi)()?)+di> —A(&Gi(.ﬁi)(i)+ei>] + 08¢ (X) + Z {}71 <8Hj(_’fj) +wj)],

J=1

k
i; i [(F, (%, pi) —HETdi) —A (Gi (X,Gi) — xTeiﬂ

j=1
S(~|Di) = ~le=
S(R|E;) =i e;,
S(E(Wj) =% wj,

k
Y di=1,4>0,d €D, e; cE;, wieW;.

i=1

(3.1)

(3.2)

(3.3)
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Proof. Suppose that ¥ is an optimal solution of (NUP). By Lemma 2.12, we have that X is
an optimal solution of (SUP);. We know that the support functions are convex sets. Hence,
S((.)|D;) and S((.)|E;) are convex. F;(.,pi),—Gi(.,qi) i =1,2,...,k are also convex functions.
This implies that F;(., p;) +S(.|D;) and —G;(.,g;) + S(.|E;) are convex functions. Consequently,
¢((.),A) is also convex and then there exists £ € d¢(.,A)(%) such that —% € d5(X).

Further, Fi(.,p;) +S((.)|D;) and —G;(.,q;) + S((.)|E;) are locally Lipschitz functions. Since
P, and Q; are compact sets for each i = 1,2, ..., k, we obtain from Lemma 2.11 that

99(%.2) = co{ | (OF(..pi) +di) = A(9Gi(-.q) — &) (%) : (i pisar) € 1(7) }.
where

1) = {(i-pisa) : (F(% p) + 5 di) = A(Gi(%,01) — & e5) = p(%. 1) = 0}.
Forsome !, n€N, p;; € P, j=1,2,...,l and g;y € Q;, r = 1,2,...,n such that

Tijr—di— lezeé’[ i(-pij) = ?tGi(.,q,-rﬂ(f)? ijr >0, (3.4)

where Y 1): X =1,

k | n
= Z Z Z W jrXijr and (3.5)
i=1j=1r=1
Uijr [(Fi(fapij) +x7d;) — A (Gi(%,qir) — % €;)| =0. (3.6)
Setting u; = Zi-:l Y’y uijr, we have u; > 0, Zf-‘zl u; = 1. For any p; € P; and §; € Q;, we define
Ujjr .
ﬁi(.X): Z IZr 1 uj Pzp lful>07
pia if Ui = Oa

and
Gi() = L Zim K i 64> 0,
qdi, if u; = 0.

From the fact that P, and Q; are convex sets, we have p; € P, and g; € Q;. Since F;(x,.) are
concave and S(x|D;) > xTd;,d; € D;, i = 1,2,...,k, we have

[ n [ n
A(Y Y L pi) +S6ID) > ZZ#JWH”%

which implies

Il n l
u;F;(x, pi) + u;S(x|D;) ZZ uijrFi(x, pij —|—ZZuUrx d;. (3.7)

j=1r=1
Since —G;(x,.) are concave and S(x|E;) > xTe;, e; € E;, i =1,2,....k, we get

l

I n
4422%X%pmw zz%_ (x,qir)) + %" e;.

j=1lr=1 "1 j=1r=1
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Since A > 0, the above expression implies

Il n I n
— Au;iGi(x,Gi) + AuiS(x|E;) > Z Z uijr(—AGi(x,qir)) + A Z Z ,]rx e; (3.8)
j=1r=1 j=1r=1

Adding (3.7) and (3.8) and taking the summation over i = 1,2,...,k, we obtain

M»

| (w7 + S(D) = A(Gitx.a) = S(l )|

~.

(3.9

v

k | n
Y X Y wiie (R pig) 47 d) — A (Gil,gir) — 1)

i=1j=1r=1

From (3.4), we have

(i, i) = 2Gi(x.dir)| = | A% Bij) ~ AGi(%.dir) | 2 (S — i~ Aei) x—5)

which yields

(Fx, i) +27di) = A(Giloir) =" 1) | = | (i i) +57 dp) = 2(Gi(%,Gir) = )|

> (Xijr,x —X).

Also, we have from (3.6) that
k

[l n
39D wje | (Fi(E,pig) + 57 di) = 2.(Gi(, i) — 5 )| =0. 3.11)
j=lr=1

Taking the summation over i = 1,2, ...,k in (3.10) and using (3.11), we have

k | n k | n
Z Z Z ul]r[ X pl] +x d) A«(Gi(-xaqir) _xTei)} > <Z Z Z uijr)zijryx_xA>' (3.12)
i=1j=1r=1 4

It follows from (3.5), (3.9) and (3.12) that

I
—_
—.
I
R
S
I
—_

Z u,[ (x, 5i) + S(x|D;)) — A(Gi(x, Gi) —S(x\Ei))} > (£,x— &) (3.13)
Taking x = ¥ in (3.13), we get
Z u[ (%, 5i) + 5 dy) — A (Gi(%, 1) —xTei)} > 0. (3.14)
Since * is an optimal solution of the (NUP) with optimal value A, we find from (3.14) that
zul[ (%, 71) + S(D1) — A(Gi(x, ) — S(RIE)) | =0. (3.15)

On the other hand, (3.13) and (3.15) imply that

fe azu,[ 5 2)+S(QID) = (Gl 0) = S((IED)] ()
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which yields that
fe zul (Fi(pi) + S((ID)) = A(Gil, 1) = S(CIED) | (3 (3.16)

Since [(F,-(.,p,-) +S((1)|Di)) — A(Gi(-,qi) — S(()|E:)) |, i = 1,2,...,k is locally Lipschitz and
continuous at X € R", we have
3| (Fi-.pi) +S(()ID0) = A(Gils 1) = S(()E) | ()
= (OFi(., pi) (%) +di) = A(IGi(., qi) (%) —ei).
Hence, (3.16) is equivalent to
k
£ Y w[(OF (. p)(R) +d) ~ 2(9Gi(,q) () — e1)|. (3.17)
i=1
From the fact that —£ € ddg(X) [[21], Theorem 27.4] and (RSCQ), we get
—% € d8:(%)+ U Y v %) +w)).

YEK* ,w;€H,; rJeR j=1
Y v(H (%) +5 w;)=0

Hence, there exist ¥ € K*, Ww; € Hj and 7; € R; such that

— € d8c(% +Zy]aH F)(®) +w)) (3.18)
j=

and

‘{1
><z
-ﬁ
p3}
~.
S~—
I
(@]

Adding (3.17) and (3.18), we obtam

: m
0e ;ui[(aFi(.,pi)(ini)—;L(gci(.,qi)(x)_e, )] + el 5 507649,

m

Y 7i(H;(%,7) + £ w;) = 0.

=1

! (3.19)
Letting u; = ii; € ¢¥, and using S(%|D;) = ¥ d; and S(%|E;) = & e;, together with (3.15) and
(3.19), we obtain the expressions (3.1), (3.2) and (3.3).

Conversely, assume that 3 i; € Cfﬁ, pi€P, §i € Q;, 7 €Rjand ¥; € K* such that (3.1), (3.2)
and (3.3) are satisfied. From (3.2), we have

OEZM,[aF ) —20Gi(. ) (9)|

+98¢(%) —l—Zy,&H Z (di+Aer)+ Y w;.
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Hence, there exist

ylezul[aF P)E) —29Gi(.3) ()],

¥2 € d8¢(X) and §5 € Y51, 7,0H, (., ;) (X) such that

k m
F1+5+53+ Y di(di+Ae)+ Y, 7w =0. (3.20)
i=1 j=1

Now, 71 € £, @[ 0F (., 51)(¥) - xaG,-c,qn-)()z)] implics

¥ i[5 - 2610500 | - B

—AGi(&, q,)] > (51,5 — &)

(3.21)
Again, ¥, € d8¢c(X) gives
0= (y2,x—%), (3.22)
and §3 € Y1, ¥;0H, (., r;) (%) implies
Z jxry) = Z j(&,rj) = (73,0 —%). (3.23)

Summing (3.21)-(3.23), we obtain

k k

Y [F(x.pi) ~ 2Gi(x.a)| - ¥ [ (e pi) — 2Gi(x.a) | +
i=1 i=1 j=1
> (1 + 52+ 93,0 —%).

Using equation (3.20), we arrive at

m k m
Z”l[ (x,pi) — AGi( ~l-)] + Z yiH(x,rj) > —th,(del—F?LxTel) - Z 7 x"wj,
j=1 i=1 j=1
which implies

Zu,[ i(x, i) +xTdy) — QL(G,-(x,qi)—xTei)]

Using S(x|W;) > xTwj, 7; € K* and — { i(x,7;) +S(x|W;)} € K in (3.24), we get

k
Y| (i i) 47 d) = 2(Gilx ) "

_x e,-)} > 0. (3.25)
Since
Fi(x, pi) +S(x|Dy) = Fi(x, pi) +x" i, ¥ pi € P
and
Gi(x,4i) — S(x|E;) < Gi(x,gi) —x" Gi, ¥ Gi € O,
we have from (3.25) that

k
Y i (Fi(x, i) + S(xIDi)) = A(Gilx. @) — S(IE) | = 0. (3.26)
i=1
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Next, we prove that X is a robust optimal solution of the problem (NUP). We claim that, for
some i € {1,2,...,k},

[(Fio (x,50) +S(x[Dp)) — A(Gpo(x,Gp0) — S(x|Ei0))] > 0.
To the contrary, we assume that
[(Fi(x,5i) + S(ID) = A(Gilx,di) — S(IE))| <0, ¥i=1,2,....k.
Using i; € J’ﬁ, we obtain
Zu,[ (x, i)+ S(x|D;)) — A(Gi(x, Gi) —S(x\Ei))} <0,i=1,2,...k

which is a contradiction to (3.26). Thus the claim holds and
Fi(x, pi) +S(x|D;) Fi(%, pi) + S(x[Di)

A= , VxeC
Sisk  Gilvag) —SGIE) ~ " T 1S Gi®a)-SEE)
(Pi,qi) EP < Qi (Pi,qi)EPX Qi
Hence, X is a robust optimal solution of (NUP). ]

Theorem 3.2. Let X be a feasible point of the problem (NUP). Then, the following statements
are equivalent:

(A) at % € C, the robust subdifferential constraint qualification (RSCQ) holds;

(B) X € C is a robust optimal solution of the problem (NUP) with optimal value A if and
only if 3 (ii;) € ¢k, pi€ P, Gi€ Qi, Fj ERjand ¥; €K*, i=1,2,....k, j=1,2,...m
such that (3.1), (3.2) and (3.3) are satisfied.

Proof. From Theorem 3.1, we can conclude the proof (i) = (ii) immediately. It remains to
prove that (ii) = (i). We only need to show

866'()6) C865(x)+ U Z’?&H )+Wj).
yeK*,w;€H; r,eR J=1
Z/ 1%( (xr )+x W/) 0

Letting § € d8¢(x), one has
Fox—%) <0, VxeC. (3.27)
Fori=1,2,...,k, one defines
Fi(x, pi) +S(x|D;) = —(§,x) and Gi(x,q;) — S(x|E;) = 1
From (3.27), one has —(¥,x) > —(¥,%). Hence, for any x € C,

Fi(x, pi) +S(x|Dy) Fi(%, pi) + S(x[Dy)
max > max = pop
1<i<k Gi(x, q,') —S(X|Ei) 1<i<k Gi(x, q,') —S(X|Ei)

(Pigi) EPiX Qi (Pigi) EPiX Qi

Consequently, X is an optimal solution of (NUP). Also,

d (Fi(x,l?i) +S(X|Di)) =y
and

) <Gi(x, ai) — S(x|E,-)> —0.
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From (3.1), we get

Ms

0€ —§+38(X) + [y(aH,(x,f,-Hw,-)}

1

J

m m
=¥ € déc(%) Z[ (OH;(%,7)) +w; } Z[ (%, Fj —l—iij)} =0.

j=1 j=1
This completes the proof. ]

4. DUALITY RELATIONS

In this section, a Wolfe type nondifferentiable robust dual and a Mond-Weir type nondiffer-
entiable robust dual are introduced for (NUP). Utilizing the necessary and sufficient conditions
developed in Section 3, we focus on the duality relations between the Wolfe type nondifferen-
tiable primal-dual pair and the Mond-Weir type nondifferentiable primal-dual pair.

4.1. Wolfe type robust dual. For the problem (NUP), the usual Wolfe type nondifferentiable
dual problem is given as

(WND) max A s.t.
(x,1)ER" xR,

yeK*, u;ek
0¢ iui[@ﬂ(.,pi)(X)eri) —?L<8G,-(.,q,-)(x)—e,->] +98¢(x) i [y, (0H,( )+Wj)],
- = 4.1)
k
; [ i, pi) +x" di) = A(Gi(x, qi) — }+Z[y, (7)) +ij)}20.

After maximizing over all possible, p; € P, g; € Q;, rj €R;, i=1,2,....k, j=1,2,...,m, the
optimistic Wolfe type robust nondifferentiable counterparts of (WRD) is given as:

(WRD) max A sit.
(x,A)ER" <Ry
yek*, ue gk
(Pirqirj) EPX Qi xR}
k m
0€ Y (OFiop) () + i) ~2(0Gi(a) )~ i) |+ 08c(x) + X (@) )+ w,)].
i=1 J=1

4.2)

u; [(E(x,pi)+dei)—A(Gi(x,q,) xTe; } + Z [}’] i(x,rj)+x w])} > 0.

-

1

Next, we will give the duality relations between the pr1ma1 (NUP) and the nondifferentiable
optimistic Wolfe dual (WRD).

Theorem 4.1. (Weak duality). Let % be a feasible point of (NUP) and let (%, Z, Y. di, pi,qi, 7j7a7i, é;,
Wj) be a feasible point of (WRD). Then,
max Fi(x, pi) + S(x|Di) > 3.
1<i<k  Gi(x,q:) — S(x|E;)
(Pigi)EPi% Qi
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Proof. Since (%, A, 7, i, pi, Gi, ?j,cf,-,éi, W;) is a feasible point of (WRD), we have

k m
0e Zai[(aﬁ(.,ﬁ,-)(x) +d,-) —A(&Gi(.,qi)(i) —é,-)] +96¢(%) Z [ +w,)]
i=1

4.3)
and

k - m
Y| (Rt )+ d) — 2(Gilx. ) —a"e) | + X 1y +7w)| 0. @)

From equation (4.1), it follows that there exist X; € (8F,-(.,ﬁ,~)()€) - Z&G,-(.,cjﬁ(i)) and 7 €
d 8¢ (%) such that
k

X, — Y di(di+Ae)—z— Y 7w, € i VioH,(.,7j)(%). (4.5)

[t}
=1 i=1 j=1 j=1

|
1~
N}

Now, X; € (8E(.,ﬁi)(i)—i8G,~(.,q)( )) and 7 € 98¢ (%) imply

(E’(x;ﬁi) - AGZ'(X, QI)) - (E(i7ﬁl) - AG!O@@I)) > <Xi7x_j>, = 1727 7k (46)

and 0 > (Z,x — X). 4.7)
It follows from (4.5) that
Y 7i0H;(x,7) = Y ¥;0H;(%,F))
j=1 j=1
& o (4.8)
> <(— Y aiXi— Y w(d+Ae) -2 ~Jw,),x—f>
i=1 i=1 j=1

Using (4.7) and (4.8), we arrive at
Zuz[ (x, pi) — AGi(x,Gi)) — (Fi(%, pi) —/lGi(f,éi))} + Y Vil () = ) ViH (% 7))

—<(;ai(ci,~+ié,-)+ Z Wf)“‘f>'

j=1
By the dual constraint of (OWRD) in the above inequality, we obtain
k m
Y i (B p) 447 d) = 2(Gile,@) — X&) + Y [7(H (e 7)) +2Tw)| 2 0. (49)
i=1 i—1
From the facts that S(x|W;) > xw;, 7; € K*, and —{Hj(x, 7j)+S(x|W;)} € K, we get from
(4.9) that

k
Y| (e i)+ d) ~ R(Gi(.) —x"2) | 20, (4.10)
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Since Fi(x, p;) + S(x|D;) > Fi(x, p;) +x" p; for all p; € P; and G;(x,§;) — S(x|E;) < Gi(x,Gi) —
qui for all g; € Q;, we have from (4.10) that

k

Y i (Fi(x, ) + S(xIDi)) = 2(Gilx. @) — SGIE) | = 0. @.11)

i=1
We claim that, for some i € {1,2,...,k},

[(Fi‘) (x, pip) +S(x|Dpp)) = A(Gyo (x,Gi0) — S(X‘Eio))] > 0. (4.12)
To the contrary, assume that

[(Fi(x, pi) +S(1D0)) = A(Gilx,3i) = S(IE)) | < 0, forall i=1,2,....k

Then it follows from 7 € ¢¥ and YX_, i; = 1 that

k
Z [ {(x, i +S(xyD))—X(Gi(x,q,-)—S(x\Ei))}<o,i=1,2,...,k,

which contradicts (4.8). Consequently,

e FiP)ESED) 5
1<i<k  Gi(x,q;) —S(x|E;) —
(Piqi) EP X Qi

The proof is complete. O

Theorem 4.2. (Strong duality). Let X be a feasible solution of (NUP). Then, the following are
equivalent:

(A) at % € C, the robust subdifferential constraint qualification (RSCQ) holds;

(B) if X € C is a robust optimal solution of (NUP) with optimal value A, then 3 (ii;) €
¢k, pie P, Gi€ Qi Fj €Rj, d;€D;, & €E;, W, eWjand 7, €K*, i=1,2,....k, j=
1,2,...,m such that (X, A7, u,,p,,q,,rj,d,,e,,wj) is an optimal solution of (WRD) and
the optlmal values of the primal problem (NUP) and the dual problem (WRD) are equal.

Proof. (i) = (ii). Let % € C be a robust optimal solution of (NUP) with optimal value A. From
Theorem 3.2, we see that there exit (%) € ¢¥, p; € P, Gi € Q;, 7 €Rj and 7; € K*, i =
1,2,....k, j=1,2,...,msuch that (3.1), (3.2) and (3.3) hold. Then (55,1, ¥, ﬁi,ﬁi,qi,FJ-,Ji,éi,Wj)
is a feasible solution of (WRD). Consequently, A is less than or equal to optimal value of the
problem (WRD). But, from Theorem 4.1, we see that the optimal value of (NUP) is greater than
or equal to the optimal value of the (WRD). Therefore, the optimal value of the primal (NUP)
is equal to the optimal value of the dual problem (WRD).

From the proof of Theorem 3.2, we conclude (ii) = (i) easily. O

4.2. Mond-Weir type robust dual. For the primal (NUP), the conventional Mond-Weir type
nondifferentiable dual problem is given as:

(MND) max A s.t.
(xA)ER" R
YEK™, MiECi
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m

Oegui[(am.,pi)wdi)—a(aGic,q,-)(x) ei) | 40800+ X [0 (7)) 4w
(4.13)

-

N
I
_

u; [(Fi(x, pi) +xTdi) — A(Gi(x,q4) —xTei)] >0,

m
Z [7’]( jlxrj)+x WJ)} > 0.
j=1
After maximizing over all possible, p; € P, g; € Q;, w; € Wj, the optimistic Mond-Weir type
robust nondifferentiable counterparts of (MRD) is given below:

(MRD) max A st
(X,A«)GRn XR+
yeK*, u;e gk
(Pi,qi,rj)EPX Qi xR}

m

0€ Y. [ (9. 3) +) ~2(96i ) )~ ;)| +06c(r) )+ 1 [HOH;(r) @)+

(4.14)
k
Y i (Fi(x,pi) +x7di) = A(Gilx,q1) 7€) | 0,
i=1
m
Z [YJ( jlxrj)+x WJ)} > 0.
j=1
In the following, we give the duality relations between the primal (NUP) and the nondifferen-
tiable optimistic Mond-Weir dual (MRD).

Theorem 4.3. (Weak duality). Let X be a feasible point of (NUP) and let (%, i, Y. di, pi,qi, Fj,cz7,-, éi,
Wj) be a feasible point of (MRD). Then,
max Fi(x, pi) + S(x|Di) > 7.
1<i<k  Gj(x,q;) —S(x|E;)
(Pigi)EPiX Qi

Proof. Since (¥, A7, i, Pidi, 7j,d;,é;,w;) is a feasible point of (MRD), we find from (4.14) that
there exist X; € (81*}(.,;5,-)()?) —19G(., i )(~)> and 7 € dJ¢(X) such that

k k m m
Z Z éi)—Z—Z’}N/joEZ}N/jgﬂ
i=1 i=1 j=1 j=1

From X; € <8F,-(.,ﬁ,~)(f) . iaG,-(.,qi)()z)) and 7 € 98¢ (%), we have

>.>1

(E(xaﬁi) - A’Gi(xa Eil)) - (E(i7ﬁl) - A’Gl<)zaql)) > <Xi7x_i>7 = 1727 7k (4.15)
and 0 > (Z,x — X). (4.16)
The expression (4.15) implies

m k k . m
Y. ¥,0H;(x, 7;) — ZyjaH %7)> (- Z K= Y ai(di+1a) —2— Y Twy) %),
i=1 i=1

j=1 j=1
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It follows that

il [(Fi(x’ pi) = AGi(x,Gi)) — (Fi(%, pi) — AGi(%, Qi))} + i%H/(X F
=

Using the second and the third constraints of (MRD) in the above inequality, we obtain

Zk: [ i(x, i) +xTdy) — A(Gi(x, ;) — x el}—l—z [}/] (7)) +xTw)) | > 0.

The rest of the proof follows along the lines of the Theorem 4.1. 0

Theorem 4.4. (Strong duality). Suppose that X is a feasible solution for the problem (NUP).
Then, the following are equivalent:

(A) at % € C, the robust subdifferential constraint qualification (RSCQ) holds;

(B) if X € C is a robust optimal solution of the problem (NUP) with optimal value A, then
there exist (ft,) € Cﬁ, pi € P, gi € O, Fi €R;, 627, €D;, ek, w;eW; and?j EK" i=
1,2,...k, j=1,2,...,m such that (%, A, ¥, i, pi, i, Fj,d:-,é,-,wj) is an optimal solution of
(MRD), and the optimal value of (NUP) equals to the optimal value of (MRD).

Proof. The proof is similar to that of Theorem 4.2. So, we omit here. U

5. ROBUSTNESS IN QUADRATIC FRACTIONAL PROGRAMMING PROBLEMS

In (NUP), let S =R" and K = R', and consider S(x|D;) = S(x|E;) = S(x|W;) =0, i=1,2,...,k,
j=1,2,...,m. Then the uncertain quadratic minimax fractional problem is given as

1.T T
X' Cix+ri x+s5;
(UQFP) min max 12 d
xeR" 1<i<k xT Dpx+ul x+v;

S.t.
alx<bg, 1=1,2,....1
T = UT I Rt RS A
where, fori = 1,2, ...k,
(1) C;isan xn positive definite matrix, D; is a n X n negative semidefinite matrix and r;, u; €
R". Assume that %xTCix—k rl.Tx +s; > 0 for some x € R" and %xTDiqu uiTx+ v; > 0 for
all x € R,
(11) pi= (Chrlvsl) S I)la qi = (Diauiavi) S Qi and Wg 1= (a’hbl') S WTa I)ia Qi7 WT represents
the uncertain compact, convex data sets in R"*" x R" X R.

We assume that the feasible set of (UQFP) is non-empty. The problem (UQFP) can be written
as:

. 1 T T
min max ox K(&)x+c(§) x+d(8)

s.t. alx <bg, t=1,2,...,t, where K(&) = C;— ED; is positive definite for & >0, ¢(§) =r; — Eu;
and d(é) :s,-—év,-.
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Now, the robust counterpart of the problem (UQFP) can be constructed as follows:

1
RQFP —xTK Tx+d
(RQFP) mi max max_, 5% (&)x+c(§) x+d(§)
(Di,uivi)€Q;
S.t.
azxgbf, T=1,2,...,t,
(a‘hbf) € W‘Ea T= 1727"'7t

In the following discussion, the Wolfe robust dual of the problem (RQFP) is constructed under
uncertainty in the objective functions and the constraints.

5.1. Scenario uncertainty in quadratic fractional minimax problem. Consider the problem
(RQFP) under scenario uncertainty in the objectives and the constraint data sets. The objective
data sets are given by:

P = co{(Ci1,7i1,58i11), -, (Cig, Fig, 5i7) }
and
Qi = co{(Dj1,ui1,Vi1), - (DiL, UiL, vir) }
where (Cij,rij,sij), (Dil,uil,vﬂ) ERV"XR"XR, i=12,....,k, j=1,2,....J, 1 =1,2,....L.
The constraint data set is given by:
WT = CO{(aTlab’L'l)a ey (a‘ET7bTT)}7
where (ag,brm) ER"XR, T=1,2,...,t, m=1,2,...,T. With the above data sets, the optimistic
Wolfe counterpart of (RQFP) can be written as:

max A s.t.
(x,1)ER" xR

picgk, yeRr!,

k t
Zpi{(Cix+ri) —§(D,~x+ui)} + Z Yrar =0
i=1 =1

-

1 1 !
pi{ (ExTC,-x—i— riTx—i—si) —& <§xTD,-x—i— uiTx—i— v,—) } + Z }/T(agx— br) >0,
=1

i=1

J J
(Cisriysi) = Y Mij(Cijsrijysij), Y, Mij=1, mij >0,V j, (5.1
=1 =1
L L
(Diyuivi) =Y Mir(Dis uig, vi), Z#iz =1, >0, VI, (5.2)
I=1 I=1
T
(ar,br) = Z Vam(aem, bem), Z Veim =1, Vg 20, Vim. (5.3)
m=1 m=1

From (5.1), (5.2) and (5.3), we obtain

J L
Clarhsl Z Z Nij il Clj7rlj7sl]) Dzauhvl Z Znu.uzl ll?uilvvﬂ)'
j=11=1 j=1il=1
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Taking p;j; = piNijMir and Yz = Yz Vam, it follows that p;;; € £ ML and yy,, € R'I'. Therefore, the
optimistic counterpart of the Wolfe type dual of (RQFP) is converted to:

(OQFP) max Asit.
(x,A)ER" xRy

tT
kIL, yomeR!
pl/] C

k J L t T
ZZZPUI{ Ux+rl}) A(D llx—'_ull} Z Z YemQm =

i=1j=11=1
k J L '
IWNTCEIOIED) Y. Yonbon >0,
i=1j=1l= T=1m=1
which is a linear programming problem. Thus the dual problem (OQFP) can be solved easily
using computational softwares and the solutions can be obtained.

Remark 5.1. If the positive definite matrices C; and the negative semidefinite matrices D,
i =1,2,...,k are considered to be null matrices, then the problem (UQFP) is reduced to the
problem (UFLP) in [28] and the problem (OQFP) becomes the problem (ODFLP)%V in [28].

Next, we establish a relation between the problem (RQFP) and (OQFP).

Theorem 5.2. (Strong duality). Suppose that X is an optimal solution of the problem (RQFP)
withvalue 2 € R. Then, 3 p = p;j; € (YL and y = vy € R'T such that (A,p,y) € Rx {Ex RIT
is an optimal solution of (OQFP) and optimal values of both the problems are same.

Proof. We define the functions F;(x, p;), Gi(x,q;) and Hz(x,rz), i =1,2,....,k by

1 1
Fi(x,pi) = ExTC,-x—i— riTx—i— siy, Gi(x,q;) = ExTDix—l— uiTx—i— Vi

and

He(x,re)=alx—b;, 1=1,2,....t
Consider H(x,r) = (H¢(x,r¢)) and let R =[_, Rz, rr € R¢. Clearly, H(.,r) is a differentiable
convex function. It is observed that all the hypothesis of Theorem 3.2 are satisfied. To show the
strong duality relation between (RQFP) and (OQFP), it is sufficient to show that the (RSCQ)
holds at X € C. Hence, from Definition 2.6, we only need to show that

décx)c | oY H;(r)®)
yeK*,rjeR;  J=1
Y, viH j(%rj)

as S(x|W;) =0 in (RQFP) and d ¢ (%) = d O (%) = {0}. Let § € d 8¢ (X). Then,
d¢(x) = 6c(¥) = (,x— %)
= (5.2 > (—5,8), ¥xe C.
This implies
{x:alx<b;,Vt=12..t}C{x:(=5,x) > (5,7},
which further yields
{x:al x<by, V=12, ,t,m=1,2,...,T} C {x:(=F,x) > (—5,%}.
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Using the Proposition 2.1 in [32], there exits Y;,, € R’JFT such that

t T t T
—~—|—Z Z Tmafm—O Z Z Yembm < 0,
T=1m=1 T=1m=1

which is equivalent to
y = Z Z YemAtm, Z Z Y’Emb’cm < Z Z 'y”[mafm.f.
T=1m=1 T=1m=1

T=1m=1
From the fact that y;,, € R’JFT and the feasibility of (RQFP) at X, we obtain
i T
y = Z Z Yem@zm, Z Z Yom( arm —bym) =0. (5.4)
T=1m=1 T=1m=1
Letting y; = 2,7,;:1 Yem =0, T=1,2,....¢, and for any (dT,BT) € W, we define
o Brao, ifr >0,
ar = )
drm, ify, =0
and
b 12 et 2w, if v >0,
bzm, ify, =0

From the above definitions, it is clear that (a;,b;) € W as W is a convex set. Therefore,

a’C7b‘C armybrm (5.5)

||Mﬂ

Substituting (5.5) into (5.4), we get

1 t
_)7 - Z %-af and Z ’}/T(az:.f_ bk) — 0
7=1

=1
Consequently,
se U oY 1Hi(Lr)®)
JeR' rjeR;  J=1
Z, | Vil (%))
This completes the proof. [
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