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Abstract

A new class of functions, termed semistrictly G-preinvex functions, is introduced in this paper. The relationships between
semistrictly G-preinvex functions and G-preinvex functions are investigated under mild assumptions. Our results improve and
extend the existing ones in the literature.
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1. Introduction

Convexity and some generalizations of convexity play a crucial role in mathematical economics, engineering,
management science, and optimization theory. Therefore, to consider wider and wider classes of generalized convex
functions is important, but it is also important to seek practical criteria for convexity or generalized convexity
(see [1-10] and the references therein). Two significant generalizations of convex functions are the so-called preinvex
functions introduced in [7] and prequasi-invex functions given in [6]. Yang et al. [10] established characterizations
of prequasi-invex functions under a semicontinuity condition; Luo et al. in [4,5] improved their results in [10] under
much weaker assumptions. Yang and Li [8] presented some properties of preinvex functions; they in [9] introduced
the semistrictly preinvex function and established relationships between preinvex functions and semistrictly preinvex
functions under a certain set of conditions. Recently, Antczak [2,3] introduced the concept of the G-preinvex function,
which includes the preinvex function [7] and r-preinvex function [1] as special cases. Relations of this G-preinvex
function to preinvex functions and some properties of this class of functions were studied in [2].

In this paper, we introduce a new class of functions called semistrictly G-preinvex functions, which include
semistrictly preinvex functions [9] as a special case. We investigate the relationship between G-preinvex functions
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and semistrictly G-preinvex functions under mild conditions. It is worth pointing out that the results obtained here
improve and generalize the corresponding ones given in [9].

The rest of the paper is organized as follows. In Section 2, we give some preliminaries. The main results of the
paper are presented in Section 3, and their proofs are given in Appendix. Section 4 gives some conclusions.

2. Preliminaries

In this setion, we will describe some definitions of generalized convexity.

Definition 1 (/7]). For a given set K C R" and a given function n : R” x R” — R”, K is said to be an invex set with
respect to n iff

Vx,ye K, VAe[0,1] = y+in(x,y) € K.
Definition 2 (/7]). Let K € R” be an invex set with respect to  : R” x R"* — R™. The function f : K — R is said
to be preinvex on K iff, Vx,y € K, VA € [0, 1],

SO +inx,y) <ifx)+A =2 f).
Definition 3 (/9]). Let K C R” be an invex set with respect to  : R" x R" — R”. The function f : K — R is said
to be semistrictly preinvex on K iff, Vx,y € K, f(x) # f(y), VA € (0, 1),

O +anx,y) <Af(x)+ 1 =2)f).

In [9], the relationship between preinvex functions and semistrictly preinvex functions was discussed under the
following condition.

Condition C ([7]). Letn : R* xR" — R”". We say that the function 7 satisfies Condition C iff, Vx, y € K, A € [0, 1],
n(y,y+an(x,y)) = —An(x, y),
nx,y+an(x,y)) =0 —=)n(x, y).

Let I7(K) be the range of f,i.e., the image of K under f, and G~ ! be the inverse of G.

Definition 4 (/2,3]). Let K € R” be an invex set (with respect to n). The function f : K — R is said to be G-
preinvex on K iff there exist a continuous real-valued increasing function G : I7(K) — R and a vector-valued
function n : R" x R"” — R" such that, Vx, y € K, VA € [0, 1],

FO+anx, ) < GT'OAGf @) + (1= DG(f ().
We note that the G-preinvex function in Definition 4 reduces to the preinvex function in Definition 2 and the

r-preinvex function in [1] when setting G (t) = ¢ and G(¢) = e'’, respectively.
We now introduce a new kind of generalized convex function termed semistrictly G-preinvex function as follows.

Definition 5. Let K € R” be an invex set (with respect to 1). The function f : K — R is said to be semistrictly
G-preinvex on K iff there exist a continuous real-valued increasing function G : Iy(K) — R and a vector-valued
function n : R" x R" — R" such that, Vx,y € K, f(x) # f(y), VA € (0, 1),

FO+ME, ) < GTIAG(f ) + (1 =DG(f ().

We also observe that the semistrictly G-preinvex function in Definition 5 is a generalization of the semistrictly
preinvex function in Definition 3 when taking G(¢) = ¢.
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Example 1. This example illustrates that a G-preinvex function is not necessarily a semistrictly G-preinvex function.
Let

fx) =In(x] + 1),
_x =, ifxy <0,
n(x’y)_{—x—y, ifxy > 0.

Then, f is a G-preinvex function on R with respect to 1, where G(r) = ¢'. Butif weletx =0,y = 1, A = 1/2, we
have

JFM=f1)=m2>0=f(0) = fx),

and

O+, ) = £(1/2) =In(3/2) = G7'(3/2) = G AG(F () + (1 = WG (F ().

So, f is not a semistrictly G-preinvex function with respect to n on R. Moreover, f is not a preinvex function on R
with respect to n, since for such x, y, A, we have

FOH+AG,y) > Afx)+ A=A fQ).

Example 2. This example illustrates that a semistrictly G-preinvex function is not necessarily a G-preinvex function.
Let

_J=In(x]+ 1), iflx] <1,
f(x)_{—lnz, if x| > 1,

x—y, ifx>0,y=>0,
x—y, ifx<0, y=<0,
x—y, ifx<-—-1,y>1,
x—y, ify<-—1, x>1,
y—x, if —1<x<0,y>0,
y—x, if —1<y<0, x>0,
y—x, ifO0<x<1, y<0,
y—x, ifO0<y<l1, x<0,

nx,y) =

Then, it is not difficult to show that f is a semistrictly G-preinvex function on R with respect to n, where G(t) = €.
However, letx =2,y = —2, A = 1/2, and we have

FO A+, ) = f0) =0>1n(1/2) =G (1/2) = G O.G(f(0)) + (1 = NG (f ()

Thus, f is not a G-preinvex function with respect to the same n on R.
3. Main results

This section gives the main results of this paper; their proofs are given in Appendix. We assume always that:
(1) K € R" is an invex set with respect to n : R” x R" — R”";
(ii) n satisfies Condition C; f is a real valued function on K.

Theorem 1. Let f be a G-preinvex function on K. If there exists an o € (0, 1) such that, for each x,y € K,

fx) # f(y) implies
fO+an, y) < G @G(f () + 1 —a)G(f (), (D

then f is a semistrictly G-preinvex function on K.

Theorem 2. Let f be a semistrictly G-preinvex function on K. If there exists an a € (0, 1) such that, for every
x,y €K,

FO+anx,») <G @G(f(x) + 1 —a)G(f (), 2)

then f is a G-preinvex function on K.
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Theorem 3. Let f be continuous on K and satisfy f(y + n(x,y)) < f(x) for all x,y € K. Assume that
G : I7(K) — Ris an increasing continuous function. If there exists an a € (0, 1) such that, for every x,y € K,
f(x) # f(y) implies (1), then f is both a G-preinvex function on K and a semistrictly G-preinvex function on K.

We note from the proof of Theorem 3 that when G (¢) = ¢, the continuity of f in conditions of Theorem 3 can be
weakened to lower semi-continuity, based on Theorem 3.2 in [8].

Theorems 1-3 generalize and improve Theorems 4.2, 4.1 and 5.3 in [9] from the preinvex case to the G-preinvex
case. Indeed, Theorem 4.1 of [9] requires that there exists & € (0, 1) such that, for each x, y € K,

SO +an(x,y) <af(x)+ 1 —a)f(y), 3
fO+T -, y) <af(y)+d-a)fX), )

while in conditions of Theorem 2, (3) is only needed when G () = ¢. On the other hand, Theorems 4.2 and 5.3 in [9]
also require that there exists & € (0, 1) such that, for each x,y € K, f(x) # f(y) implies that (3) and (4) strictly
hold, but Theorems 1 and 3 only require that (3) strictly holds when G () = t.

4. Conclusions

In this paper, we have introduced a new kind of generalized convex function called a semistrictly G-
preinvex function. The relationship between semistrictly G-preinvex functions and G-preinvex functions are mainly
investigated under weaker conditions. Our results improve and extend the existing ones in the literature.

An interesting topic for our future research is to investigate G-preinvex functions and semicontinuity. Another
interesting research topic is to explore some properties of these semistrictly G-preinvex functions and their
applications in optimization problems.

Appendix. Proofs of theorems

In this section, the proofs of theorems are given, in which a useful lemma is used:
Lemma 1 (/2]). G~ is increasing if and only if G is increasing.
Proof of Theorem 1. By contradiction: suppose that there exist x, y € K, A € (0, 1) such that f(x) # f(y) and

FO+M, ) = G OG(f() + (1= DG(f (). ®)

Let z = y + An(x, y). There are two cases to be considered as follows.
Case (i): f(x) > f(y). By the assumption and Definition 4, G is an increasing function and hence, by Lemma 1,
G~ is also increasing. Thus, the inequality (5) implies

f@=GTOGU @)+ A =DGF)) > f(). (6)
Since f is a G-preinvex function, we have

f@) <G AG(0)) + (1 =G ),
which, together with (6), leads to

fO) < f@ =G ARG )) + (1 = NG (f (). )

Define a sequence {z;} by induction as follows:

21 =y +an(z,y),

22 =z1 +an(z, z1), (8)

2k = 2k—1 +an(z, zk—1), Yk =2.
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Note that G and G~ are increasing. Then, under the condition of (1), f(y) < f(z) implies

fz) =fO+anizy) <G @G(f@)+ (1 -a)G(f)) < f(2),
f(z2) = f(z1 +an(z, z1)) < G HaG(f () + (1 —a)G(f(z1)) < f(2),

f@) = fa+an@ u-1) < G @G(f @)+ (1 —a)G(f(zx-1))) < f(2), Yk = 2.

Using Condition C, we from (8) have

n(z,zi) = nz, zi—1 +an(z, zi—1))
= —-an(z,zi-1)

= —a)f‘%(z,zo
=1 -a) ' y+an(zy)

= -a)ny),
and

n(z, y) = n(y +in(x, y), y)
=n(y+anlx, y),y+an(x, y) — An(x, y))
=n(y+anx,y),y +rnx,y) +nly, y +Anx, y)))
= -0,y +Ainx,y)
= An(x, y).

It then follows from (8), (10) and (11) that

k—1

a=z+ay 0

i=1

k—1
=y+ |:oz > - oz)’} n(z, y)
i=0

= v+l = (1 =), y).
Since 0 < o < 1, then zx — y + An(x, y) = z as k — oo. Choose k| € N such that
a(l —a)f17 1 < (1= 1)/
Denote
Br=rl—(1—-a)f],  fr=all+al —a)i~l],
X=y+pinx,y),  IV=y+punx .
It is easy to verify that 0 < 1 < A < B> < I and,
af+ (1 —a)fy = A.
Also, from (12),
=Y+ ML= (=), y) =y + pinlx, y) = £.
It then follows from (9) that

J&) = fr) < f@).

€))

(10)

(11

12)

(13)

(14)



H.Z. Luo, HX. Wu / Journal of Computational and Applied Mathematics 222 (2008) 372-380

(a) If f(X) > f(3). From Condition C and (13), we deduce

y+anx,9) =y + n(x,y) +an(y + Bin(x, y), y + Ban(x, )
=y + Ban(x, y) +an(y + Bin(x, y), y + Bin(x, y) + (B2 — Bn(x, y))
=y + Ban(x, y) +an(y + pin(x, y), y + Bin(x, y)
+[(B2 — B/ (1 = BDIn(x, y + Bin(x, y)))
=y + Bon(x,y) — [a(B2 — B1)/(1 — BDIn(x, y + Bin(x, y))
=y+[B2—a(B— BDIn(x, y)
=y+anx,y)
= 7.

Since G and G~! are increasing, the G-preinvexity of f and equality (15) give rise to
@ =G @G(fE) + 1 —a)G(f () < f(F)

which contradicts (14).
(b) If f(X) < f(3). Equality (15) and the condition of (1) imply

f@ <G M @G(fE) + U —a)G(fH))).
Againby x = y + B1n(x, y), y =y + B2n(x, y) and the G-preinvexity of f, we have

FR) <G BIG(f(x) + A = B)Gf))),
FG) < GHBGf () + (1= BG(F (M),

which in turn imply that
G(f(X) = BIG(f () + (1= BNG(f (),
G(f()) = BG(f(x)+ 1 = BIG(f ().
Adding (17) multiplied by « to (18) multiplied by 1 — «, by (13), we obtain
aG(f(®) + (1 —a)G(f(P) < AG(f (X)) + (1 = MG(f ().
Since G~ Lis increasing, inequality (16) together with (19) leads to
f@) < GG () + (1= MNGFWM,

which contradicts (7).
Case (ii): f(x) < f(y). Similarly, we have

f@) < f@)=G'AG(fx) + (1 =G ().
Also define an induction sequence {z;} as follows:
z=z+ U -0, 2), zx=2z-1+an(, z%-1), VYVk=2.

Since G and G~ ! are increasing, the G-preinvexity of f and f(x) < f(z) imply that

f@) =fe+0—ankx, ) <G (1 -a)G(fx) +aG(f(2) < f),

f@x) = [ +anz z-1)) G @G @) + (1 —)G(f(zr-1) < f(z), Vk=2.

From Condition C and (22), we have

a=z+ 1 -0 =y+ 1 +0 - 1=, ).
Choose ki € N such that

(1 —a)" /o < 2/(1 = 2).

371

5)

16)

A7)
(18)

19)

(20)

21

(22)

(23)

(24)

(25)
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Let
Bi=r+0-a11-n, B=2-0-nU-x)1"/a, (26)
I=y+pin&,y, I=y+pnkx ). 27)
Itisclearthat0 < By < A < B1 < 1 and (1 — a)B1 + aBr = A. Also from (24),
2t =2+ 1 —a)nx,2) =y + Pin(x,y) =%,
which by (23) yields
Fx) = fz) < f@). (28)

Again using Condition C, we derive

X+an@, %) =y +I[p1 —aBi — B)InCx,y) =y +An(x, y) = z. (29)

(@) f(x) = f(y). By (29) and the G-preinvexity of f, we get a contradiction with (28).
(b) f(x) < f(3). By (29) and condition (1), similarly to (16)—(20) of Case (i)(b), we also get a contradiction with
2n. O

Proof of Theorem 2. By contradiction: we assume that there exist x, y € K, A € (0, 1) such that

FO A+, ) > G ARG () + (1= DG (F (). (30)

Since G is an increasing function, by Lemma 1, G~! is also increasing. Let z = y 4+ An(x, y). If f(x) % f(y), then
the semistrict G-preinvexity of f implies

f@ <G AG(F )+ 1 =VG(fO))),
which contradicts (30). So, we have f(x) = f(y). Then (30) gives
f@ > fx)=f. (31)

Take a sequence {z;} defined as in (22). By the semistrict G-preinvexity of f and f(x) < f(z), similar to (22)—(29)
of Case (ii) in the proof of Theorem 1, we obtain

fx) = fzx) < f(2), (32)
X +an(y, x) =z, (33)

where k1 is defined in (25), the pair x, y and the pair ,31, 52 are given as in (27) and (26), respectively. We consider
two cases as follows.
Case (i): f(x) = f(y). Condition (2) and the equality (33) yield

[ 26 @G(fF) + (1 —a)G(f (D) = f(5),

contradicting (32).
Case (ii): f(x) # f(¥). The semistrict G-preinvexity of f and equality (33) imply

f@) <G N @G(fG) + (1 —)G(f ().
Thus,
G(f(2) <aG(f()) + (1 —a)G(f (X)),
which by (32) gives
f@ < ), (34)

since G is increasing. From Condition C, we have

y+ %n(z, y) =y +Bon(x,y) =3
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Note from (26) that 0 < Tz < 1. Also, G and G~! are increasing. Since f is a semistrictly G-preinvex function and
f() > f(y) by (31), we obtain

FG) <G~ (%G(f(z)) + (1 - %) G(f(y))> < 2.

contradicting (34). O

Proof of Theorem 3. First, we shall prove that f is a G-preinvex function on K. By Theorem 10 in [2], we need to
show that for each x, y € K, there exists A € (0, 1) such that

FO 4+, ) < GT'AG(f () + (1 = DG(F D))
Assume, by contradiction, that there exist x, y € K such that

FO+a,y) > GTIAG(f(x) + (1= MG(f(), Yre(0,1). (35)
If f(x) # f(y), condition (1) implies that

Fo+anx.y) < G @G(f @)+ (1 —)G(f()).
which contradicts (35). Thus, we have f(x) = f(y), and then (35) implies

SO+, y) > fx)=f), Vre(1). (36)
Note that 0 < o < 1. Take A = 2=1 € (0, 1), and let z = y + An(x, y). Then,

f@ > fx)=fO). (37)
Define

z1=z+anx,z), z2=2z1+an(y,z).
From Condition C, we obtain
21 =y+[d-—r+alnx,y) =y+1/2—a)nx, y),
2=y+U-a)/C-onk,y)=y+ix,y) =z
Since 1/(2 — a) € (0, 1), it follows from (36) that
f@)=f+1/C—anx,y) > f(y). (38)

By the assumption, G is an increasing function. Hence, by Lemma 1, G~! is also increasing. So, f(z) > f(x) by
(37) and condition of (1) give

f@)=fG@+anx.2) <G @G(fx) + 1 -a)G(f)) < f@). (39)
Also, from (38) and condition of (1), we get
@) = fzi+an(y.z21)) < G H@G(f() + (1 —a)G(f () < fz1). (40)

The combination of (39) and (40), together with zo = z, implies f(z) = f(z2) < f(z), which is a contradiction.
From Theorem 1 above, f is also a semistrictly G-preinvex functionon K. [J
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