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Wolfe Duality for a Class of Nondifferentiable Multiobjective Programming

ZHAO Jie

(College of Mathematics and Computer, College of Foreign Trade and Business,

Chongqing Normal University, Chongqing 401520, China)

Abstract: A G-invex function is a class of generalized convex functions. It is a generalization of the G-convex functions. In this pa-

per, a class of nondifferentiable multiobjective programs with both inequality and equality constrains in which every component of

the objective function contains a term involving the support function of a compact convex set are considered. Wlofe type dual prob-

lem is formulated firstly. Furthermore. we use G-Karush-Kuhn-Tucker necessary optimality conditions to establish weak duality

theorems relating the problem and the dual problems under G-invex assumption and invex assumption of G-lagrange function respec-

tively. In the final, strong duality theorem and converse duality theorem are established under suitable conditions. The work gener-

alized some related results to the nondifferentiable case.

Key words: multiobjective programming; nondifferentiable programming; G-invex function; Wolfe duality
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