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Algebraic hyper-structures associated to
convex analysis and applications

Ali Delavar Khalafi, Bijan Davvaz

Abstract

In this paper, we generalize some concepts of convex analysis such as con-
vex functions and linear functions on hyper-structures. Based on new defi-
nitions we obtain some important results in convex programming. A few
suitable examples have been given for better understanding.

1 Introduction and preliminaries

Algebraic hyperstructures are suitable generalizations of classical algebraic struc-
tures. In a classical algebraic structure, the composition of two elements is an
element, while in an algebraic hyperstructure, the composition of two elements is a
set. More exactly, if H is a non-empty set and P*(H) is the set of all non-empty
subsets of H, then we consider maps of the following type:

fi: Hx H— P*(H),

where i € {1,2,...,n} and n is a positive integer. The maps f; are called (binary)
hyperoperations. For all z,y of H, fi(z,y) is called the (binary) hyperproduct of
x and y. An algebraic system (H, f1,...,fn) is called a (binary) hyperstructure.
Usually, n =1 or n = 2.

Under certain conditions, imposed to the maps f;, we obtain the so-called semi-
hypergroups, hypergroups, hyperrings or hyperfields. Sometimes, external hyper-
operations are considered, which are maps of the following type:

h:RxH— P*(H),

where R # H. Usually, R is endowed with a ring or a hyperring structure. Several
books have been written on this topic, see [1, 2, 6, 9]. Also, see [3, 4, 5, 7, 8, 10].
A recent book on hyperstructures [2] points out on their applications in rough set
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theory, cryptography, codes, automata, probability, geometry, lattices, binary re-
lations, graphs and hypergraphs. Another book [6] is devoted especially to the
study of hyperring theory. Several kinds of hyperrings are introduced and ana-
lyzed. The volume ends with an outline of applications in chemistry and physics,
analyzing several special kinds of hyperstructures: e-hyperstructures and transpo-
sition hypergroups. The theory of suitable modified hyperstructures can serve as a
mathematical background in the field of quantum communication systems.

Optimization theory is the study of the extremal values of a function: its min-
ima and maxima. Topics in this theory range from conditions for the existence
of a unique extremal value to methodsboth analytic and numericfor finding the
extremal values and for what values of the independent variables the function at-
tains its extremes. In mathematics, optimization or mathematical programming
refers to choosing the best element from some set of available alternatives. Nonlin-
ear programming deals with the problem of optimizing an objective function in the
presence of some constraints. In this paper, we consider an optimization problem on
algebraic hyperstructures and as special case we obtain the ordinary optimization
problem.

2 Convex analysis
In this paper we address a hyper-structures as follows:
x:HxH—HeHCP(H), (1)

S Fx H— H,
+:Hx H— H,

where H # (), x is a commutative hyperoperation such that x(H x H) = H® H, -
and + are commutative binary operations and F' is a filed. Henceforth, let F = R.
Convex functions play an important role in almost all branches of mathematics as
well as other areas of science and engineering. Convex functions have many special
and important properties. In this paper we introduce a few important topics of
convex functions and develop some of their properties. Let define P*(X) = {zxy €
H®H : z, y € X} for all non-empty subset X in H. At the first, we need the
definition of a convex function.

Definition 2.1. Let f : P*(X) — R, where X is non-empty convex subset in H.
The function f is called a convex function on P*(X) if

F(z1 + (1= Nz * [Ayr + (1 = Nyz]) < Af(x1%y1) + (1 = A) f(22 xy2)

for each x1,z2,y1,y2 € X, 1 xy1, T2 *xy2 € P*(X) and for all 0 < A < 1. The
function is called strictly convex on P*(X) if the inequality is satisfied as a trict
inequality for each distinct x1 x y1, X2 xy2 € P*(X) and 0 < A < 1. The function
f is called concave (strictly concave) on X if —f is convex (strictly convex) on X.
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The following lemma gives a necessary condition for checking the convexity of
functions.

Lemma 2.2. Let f: P*(X) = R be a convex function, where X is a non-empty
convex subset in H. the level set X} = {z, y € X : f(z*y) < a} is a convex set,
where a is an arbitrary real number.

Proof. Suppose that z1, y1, T2, y2 € X2, such that f(z1xy1) < aand f(za*xys) <
a. Let 2y = Az1 + (1 — Nzg and yy = Ayr + (1 — Nyz for 0 < A < 1. Since X is a
convex set, ) and y) are in X. By convexity of f, we have

F(PAzr+ (1= Naz]* Ay + (1= Ngo]) S Af(zixyn) + (1= A)f(z2xy2) < .

Hence, z, yx € X, therefore X} is a convex set. O

ExXAMPLE 1. Suppose that H = [0, 7]. Set X = H and define

Zmin = min{x, y}a

Zmax — max{x, y}a
kY= [Zmirn Zmax]a
]

for all z,y € X. Let a = % Clearly,

* Zmin + Zmax ™ Zmin + Zmax 5
= s = < — _ = > .
1 {xl,y1 eX 9 S or 5 =

Since F, %’T € X1, and
2

f([)\g—ir(l—/\)iﬂ X [AZ+(1—A)56”D > %

forall 0 < A < 1,50 AT + (1= A3 AE + (1 - N5 ¢ X7, forall 0 < A < 1.
2
Therefore, the function f is not convex.

Definition 2.3. Let f : P*(X) — R, where X is a non-empty subset in H. The
epigraph of f denoted by epi* f, is a subset of H x H x R defined by

epi*f ={(z,y,2) 1z, ye X, z€ R, f(x*y) <z}

The following theorem gives a necessary and sufficient condition for checking the
convexity of f.

Theorem 2.4. Let f : P*(X) — R, where X is a non-empty conver subset in H.
f is a convex function if and only if epi* f is a convex set.
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Proof. Let epi* f be a convex set, and 1, y1, T2, y2 € X. Suppose that (z1, y1, f(x1%
y1)) and (z2,ys2, f(z2 x y2)) in epi* f. we have:

Az + (1= N2, Ay + (1= Nyz, Mf (@1 xy1) + (1 = A) f22 * y2)) € epi™f,
for all 0 < A < 1. Therefore, by definition, we have

F(Az1+ (1 = Nz x [Adyr + (1 = Nya]) < Af(21xy1) + (1 = A) f(z2 % y2),

for all 0 < XA < 1. Conversely, assume that f is convex, (z1,y1,21) and (22, ¥y, 22)
in epi* f. We have

Az + (=N x[Adyr+(1=N)yz]) < Af (@1xy1) +(1=A) f(w2xy2) < Az1+(1-A)ze.

Since Az1+ (1—N)z2, Ay1+(1—=Ny2 € X, s0 (Axy+(1—A)xa, Ayr + (1 — A)y2, Az +
(1 = A)z2) € epi* f, and hence epi* f is a convex set. O

EXAMPLE 2. Let H = R* x R*. Suppose that

Zmin — min{mlax%yhyQ}v
Zmax — max{xl,:rg, y17y2}7
(xlayl) * ($27y2) = [Zmin7 Zmax] X [Zmina Zmax] g RJr X RJF

and f : H® H — R is defined by f((z1,y1) * (2,%2)) = Zmax — Zmin, for all
(z1,11), (22,y2) € X, where X is any non-empty convex subset in H. Let ((Z1,91),
(j27g2)72) and ((:%17?31)7 (5327Q2)72) in €pi*f and Ty = )\jl + (]- - )\)j27 Y = Agl +
(1 =XN)g2, x = A1 + (1 — N)Ea, gx = M1 + (1 — A)J2. One can show that

max{Zy, ¥, Lx, Un} — min{Zy, Y, Tx, 9a} < A2+ (1 = A)2.
That is, ((Zx,7r), (Ex,9x), AZ+ (1 — N)2) € epi*f. Therefore, epi* f is a convex

set and by using Theorem 2.4, we conclude that the function f is also a convex
function.

3 Applications

In this section, we consider some applications of convex analysis on hyper-structures.
At first, we formulate Optimization Model (OM) and then present some examples
in this respect. Consider an optimization problem on hyper-structures as follows:

Jnin flxxy), (2)

where f: H® H — R is a real function and X is any non-empty subset in H.
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3.1 Examples

The three following examples show that, how we can use (OM) in practice. First
of all, we show that the OM is a generalization of usual optimization problem.

EXAMPLE 3. Suppose that H = R", g(z) : R™ — R is a real function and X is any
non-empty subset in H. We define f : H® H — R U {oco} and *, respectively, as

follows:
g9(z), z€R",
flz) = . (3)
00, otherwise,

TxY =1

Clearly, OM can be reduced to the usual following constrained optimization prob-
lem.

i 9(@)- (4)
ExAMPLE 4. Let H be a finite set. Suppose that f : H ® H — R is defined by
f(A) = CardA, for all A € H® H and X is any non-empty subset of H. Now, the
OM gives the minimal elements of P*(X). In addition, if P*(X) is totally ordered,
so the OM gives the minimum element. Let x* xy* = Argmin{f(z*y)|z, y € X}.
(x* % y*)~! is the minimum element of X.

EXAMPLE 5. Let H be a finite set, B € H ® H be an arbitrary element and X be
any non-empty subset in H. We define fp : P*(X) — Ras fp(A) = max{Card(A—
B),Card(B — A)} for all A € P*(X). Clearly we have

BEP*(X)(:)O:;?E%( fe(x*y) (5)

3.2 Optimization theory

Optimization theory is an important subject in almost all branches of sciences. We
give some definitions and theorems in this respect.

Definition 3.1. Let f : H ® H — R and consider the problem OM. If z x ¢ €
P*(X) and f(Zx9) < f(zxy) for each x xy € P*(X), then & % § is called a
global optimal solution. If T x g € P*(X) and there exists an e—neighborhood
N7 (2,5) = {oxy € H@ H | 2 € N,(8), y € No(5)} such that f(z +7) < f(z 1)
for each z xy € NX(z,y) N P*(X), then Z x ¢ is called a local optimal solution.

If we suppose that in (OM) (2), the function f and the set X are convex, then
we have a convex programming.

The following theorem shows that each local minimum of convex programming
is also a global minimum.

Theorem 3.2. Let f : P*(X) — R where X is a non-empty convex subset in H
and x(A,B) ={zxyce HQH | x € A, y € B} be a convez set in H® H, for all
convex subsets A and B in H. Consider the OM problem and Ty € P*(X) is a
local minimum, so we have
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(1) If f is convex, then T x 7 is a global minimum.
(2) If f is strictly convez, then T g is the unique global minimum.

Proof. Firstly, we suppose that the function f is convex and Z % 7 is not a global
minimum. It means that there exists 2 x § € P*(X), such that f(2*x9) < f(Tx 7).
By convexity of f, we have

F(G + (1= N3] % Mg+ (1= N]) < AF@*9) + (1= Nf@@*5) < FT*7).

Now, for A > 0 and sufficiently small, [AZ 4+ (1 — A\)Z] x [Ag + (1 — N)g] € N*(Z,5) N
P*(X). Clearly the above inequality contradicts to the definition. Now, suppose
that f is strictly convex. According to part one, we know that T x g is a global
minimum. Suppose that Zxg is not the unique global minimum, that is there exists
T*xg € P*(X), Zxy # T*y, such that f(Zxg) = f(T 7). By strictly convexity,
we have

FAZ+ A =2 x Mg+ (1 = Ng]) < Af(@*9)+ (1 =N f(@*y) = f(Z*xY),

for all 0 < A < 1. By the convexity of X, [AZ + (1 —X\)Z|*x [A\g+ (1 — N)g] € P*(X).
This completes the proof.
O

ExAMPLE 6. Once again consider Example 2. Using Theorem 3.2, and by convexity
of f, we conclude that the OM has a global minimum, where X is any non-empty
convex subset in R x RT. In order to find the global minimum, we use the below
strategy. Since f((z1,y1)* (%2,9Y2)) = Zmax — Zmin, for all (z1,91), (z2,y2) € X, we
can use the following optimization problem equivalently:

min x1 + Ta. (6)
(z1,22)€EXCRT XRT

Lemma 3.3. Let f : P*(X) — R where X is a non-empty convex subset in H.
The function f is convez if and only if

f ([Z AiTi | * [Z Ai?Ji]) < Z)\if(xi*yi) (7)

for each x; xy;, i =1,...,k in P*(X) andZ)\izl, A > 0.

i=1

Proof. Tf (7) is hold, then the convexity of f is obtained. Now, suppose that the
function f is convex. By induction, we prove that the inequality (7) is true. Using
convex function definition, the inequality (7) is hold for n = 2. We suppose that



Algebraic hyper-structures associated to convex analysis and applications 61

(7) holds for n. we have
n+1 n+1
f ( [Z )\ﬂ?il <[> )\z‘yi] )
i=1 i=1

=f ( [Z iz + An+1xn+1] * [Z Ay + An+1yn+1] )

i=1 i=1

f ([ n+1 ; 1 _ n+1 1’, + >\n+1xn+1‘|
(1-— zn: AN
n+1 p (1 — )\n+1)yz n+1yn+1

n A n A
<1 =Ag1)f ([Z (1_)\)93’] * [Z ﬁyi

n+1

< Nif(@ixy),

i=1

) + A1 f(Tng1 * Yng1)

where 0 < A\pp1 =1— Z)\i < 1. For the cases A\p,—1 = 0 and A,4+1 =1, the result
i=1
is obvious. The proof is completed. O

Note that the similar proof can be used for concave functions. The two following
theorems give a method for solving many OM problems.

Theorem 3.4. Let f : P*(X) — R be concave function, X be a polytope and 0 € X.
the optimal solution of OM will be obtained by

O0x; *yxs) = min O;; % v;x5). 8
f(Ox; % yzs) 1Si§]€f(ll 'VJJ) (8)
1<5<k
0<9,<1
0<v;<1

where z;( i =1,...,k) are extreme points of X.

Proof. Since X is a polytope, then using representation theorem, we can write every
element of X asa convex combination of extreme points of X that is, for all z, y €

X, x—Zazx“ Zal—l a1>0andy—261x“ Zﬁl_l B; > 0. let

I={i: a1>0}andJ {i: BZ>0} WeknowthatIUJ (IﬂJ) (I-J)u(J-I).
We define A;, u; and v;, ¢ =1, ..., k, where k < n. Suppose that i € I N J.

Biy, if 8; < oy,

Ai =iy U =T, v = GF
i

AUV = ; ’
( )ing {)\Z_ =i, wi = Ywy, v =, if a; < B, (9)
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andi e J—1,

(Aa U7 V)J*I = {(52507:1;7/)7 1€ J_I}a
andiel—J,

(A7U7 V)I*J = {(Oé“.’I]Z,O), 1€l — J}>

k
where (A,U,V) = {(Aj,u;,v;) [i € TUJ} Let A=Y X;= Y A Clearly, 1 <
i=1 ieluJ

k k k

Ai

A<L<2,x= Aiu; and y = Aiv;. However, since z, y € X, then < —

= ; i Uq Yy ; iU Yy a z:: A
k

Ai . .
and 4 = Z 2V belong to X. Because of concavity of f, Lemma 3.3 and this fact
i=1
that U; = QZIZ —+ (1 —97;)0, 0 S 91 S 1 and v; = ’)/iZCZ

% = <ZA ?4
;;;; *%)
>ZZ qu,*vj

=1 j=1

> f(gwl *Ys),

—~

+(1—7;)0, 0 <~; <1, we have

£ (

b\ﬁ

||M?r

1, )\j>0 and

=1 j=1

Ox; *yxs) = min O;; % v;25).
f(l'Vs) 1§i§kf(ll ’V]J)
1555k
0<0;<1
0<v;<1

This completes the proof. O

Notice that a similar proof can be used for convex function such that instead of
minimization of OM problem, we must maximize the objective function, that is,

;Eg§fﬂv*y) (10)

The following two examples show that how we can use Theorem 3.4, to find
optimal solutions. In the first example, (0,0) is an extreme point, but in the second
example (0,0) is not an extreme point.

ExaMPLE 7. Consider the concave function — f = zyin — Zmax Was given in Example
2 and the OM, where

X:{(l'l,Q&)Z —x1+22 <1, 21 +29 <2, 21, X2 ZO}
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Since the extreme points of X are (0,0), (2,0), (0,1), (3,2), by using Theorem
3.4, we can find optimal solutions as follows:

Ox; % yxrs) = min 0;; % Vx5
SOz yxs) 1§i§4f(zz 'YJJ)
15524
0<0;<1
0<~;<1

where f(0z; x yas) = {(2,0) % (0,0), (2,0)x(0,1), (2,0)(2,0),(2,0)x(3,35)} and
fOx; *yzs) = —2.

EXAMPLE 8. Consider the concave function — f = zyin — Zmax Was given in Example
2 and the optimization model in (2), where H = R x R,

X ={(r1,22): —w1+x2<1, 21 +22 <2, 29 >0}

Since the extreme points of X are (2,0), (—1,0), (%, %), by using Theorem 3.4, we
can find optimal solutions as follows:

Ox; xyxs) = min 0,2, %vix;
F@rix2,) = min, [z r;,)
155<3
0<0,<1
0<v;<1

where f(0x; *yxs) = {(2,0) % (=1,0)} and f(fz; * yxs) = —3
Definition 3.5. A map f: P*(H) — R is called a linear function if

Az 4+ (1= Nag] x [Ayr + (1= Nwo]) = Af (@1 x91) + (1 = M) f(z2xy2), (11)
where x1 *y1, 2o xys € P*(H) and A € R.

The next theorem gives a condition for finiteness optimal solution in linear
function and polyhedron.

Theorem 3.6. Let f : P*(X) — R be a linear function, X be a polyhedron and
0 € X. the optimal solution of OM will be finite, if

min ¢ min id; x€:d;)},  min i * Eids >0, 12
min (7Gx &)}, min (f(Grix &)} {2 (12)
1<j<p 1<j<p
0<¢i<1 0<¢i<1
0<¢;<1 0<¢;<1

then the optimal solution is

FOwxyws) = min f(Oiixj5),
1<k
0<0,<1
0<;<1
if there exists i, j, such that at least one of these two inequalities f((;d; *&;jd;j) < 0
or f(Ciz; *x€;d;) < 0 is held, then the optimal value is —oo, where z1,. ..,z and
dy,...,dy, are extreme points and extreme directions, respectively.
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Proof. By representation theorem, we have for every z,y € X,

m

x—zaz$z+Zde andy_ZBle+Z77] 3

where Zai =1l,a; >0, ZBZ- =1, >0, u; >0and n; > 0. We consider A;
i=1 i=1

as previous theorem and let I = {i : y; > 0} and J = {i : n; > 0}. We know that

IuJ=InJ)u(I —J)U(J—1I). We define m;, z; and w;, i = 1,...,p, where

p < m. Suppose that i € I N J.

— . oy — . T . )
(HaZ7W)IﬁJ: T = Hi Zl_dy wz_uid“ ?fn’LS/“‘LZa (13>
T3 = Mis Zi:%di, w; = dj, if py < my,
andie J—1,
(H,Z,W)J_[ = {(m,(),d,;); 1€ J*I},
andi el —J,

(AL Z, W)y ={(ni,di, 0); i € I = J},
where (II, Z, W) = {(7;, zi,w;) | i € I U J}. Because of linearity of f, we have

u Ai u ; k Ai u ;
e =r D au e | D g L 3w

ko k A k. p
=22 ;12 (s x v;) ZZ fui % wy)
i=1 j=1 i=1 j=1
k. p N PP
Y ;1 (v; * 2;) ZZ [z % w;).
i=1 j=1 i=1 j=1

Now, if (12) is held, we set p; = 0, n; = 0 and as previous theorem we obtain
optimal solutions. Otherwise we can tend some p; or n; to infinity and the value
function tends to —oo. This completes the proof. O
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