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Abstract. We consider nonsmooth vector quasi-variational-like inequalities and nonsmooth vector quasi-
optimization problems. We utilize the method of scalarization to define nonsmooth quasi-variational-like
inequalities by means of Clarke generalized directional derivative. We then study their relations with
the problem of vector quasi-optimization and its scalarized version. Under the assumption of pseu-
domonotonicity and then densely pseudomonotonicity, we present some existence results for solutions to
nonsmooth quasi-variational-like inequalities. To the best of our knowledge, the results we obtained are
new in the sense of utilizing the scalarization method.

1. Introduction

Vector variational inequalities, which were first introduced and studied in the early eighties by Giannessi
[20], proved to be useful in studying vector optimization problems, see for example [1-4, 6-11, 15,19-21, 24,
28, 36-38, 41]. The motivation for extending the classical variational inequalities comes from the different
applications where variational inequalities and its extensions are employed successfully. Such applications
occur in mathematical programming, game theory, partial differential equation theory, economics and
control theory.

Vector variational-like inequalities in a reflexive Banach Space was introduced by Ansari [4]. Since then
various authors studied vector variational-like and extended them in different directions, see [1-3, 7, 8, 10,
11,19, 35-37, 41] and the references within. Vector variational-like inequalities proved to be very successful
in studying vector optimization problems for nonconvex but invex functions; see [1, 11, 19, 21, 37, 41] and
the references therein. When the objective function is not necessarily differentiable, then Ansari and Yao
[10] considered the generalized vector variational-like inequalities defined by means of a subdifferential of
anonconvex function and studied the existence of solutions of vector optimization problems by using such
vector variational inequalities. A vector optimization problem may have a nonsmooth objective function.
In that case, one has to consider a generalized directional derivative or some kind of subdifferentials. The
vector variational (-like) inequalities defined by means of Dini directional derivatives are considered in
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[2,7,15, 24, 28]. The relation between a vector optimization problem and these kinds of vector variational
(-like) inequalities are also studied in these references. The generalized vector variational (-like) inequalities
defined by means of Clarke generalized directional derivative or by means of Clarke subdifferentials are
considered in [3, 8, 31, 36, 38] and the references therein. Recently, Santos et al [38] considered scalarized
variational-like inequality problem defined by means of Clarke generalized directional derivative, and
showed that each of its solution is a weak efficient solution of a vector optimization problem. They proved
the existence of a solution of scalarized variational-like inequality problem.

In quasi-variational(-like) inequalities , a variational(-like) inequality and a fixed-point problem are
required to be simultaneously solved. The theory of quasi-variational inequalities has developed over the
last four decades to be among the most useful fields of pure, applied and industrial mathematics. This
theory has proved successful as a tool for solving a wide range of problems arising in different fields
such as optimization, optimal control, game theory, financial mathematics, structural mechanics, elasticity,
economics etc. [16, 27, 32-34]. Despite the challenging nature of the existence theory of quasi-variational
inequalities, it has received a growing interest from researchers from different branches of mathematics
and engineering. Some of the first existence results of generalized quasi-variational-like inequalities were
introduced and studied by Chen and Li [13] and Lee et al. [29]. More recently, Ansari et al. [5] introduced
weighted quasi-variational inequalities (WQVIP) over product of sets and system of weighted quasi-
variational inequalities and studied the relationships between the solutions of these problems and the
solution of weighted constrained Nash equilibrium problem. They derived existence results for solutions
of WQVIP and constrained Nash equilibrium problems for vector valued functions using the concept of
densely pseudomonotonicity of bifunctions. (see [5, 33] and the reference therein for more on the connection
between quasi-variational inequalities and Nash equilibria). For more on the existence theory of solutions
to quasi-variational and quasi-variational-like inequalities we refer the reader to [16, 23, 26, 27, 34, 35, 39, 40]
and the references therein. For methods of solving general quasi-variational inequalities, we refer to [32]
and the references therein.

We consider, in the present paper, the nonsmooth vector quasi-variational-like inequalities and nons-
mooth vector quasi-optimization problems. We utilize the method of scalarization, see [3, 38], to define
nonsmooth quasi-variational-like inequalities by means of Clarke generalized directional derivative. We
then study their relations with the problem of vector quasi-optimization and its scalarized version. Under
the assumption of pseudomonotonicity and then densely pseudomonotonicity, we present some existence
results for solutions to our nonsmooth quasi-variational-like inequalities. To the best of our knowledge,
the results we obtained are new in the sense of utilizing the scalarization method.

The contents of this paper are organized into five sections. In Section 2, we present the necessary
notation and background needed to what follows. In this section, we also define precisely the problem of
vector quasi-optimization and formulate two sets of variational inequality problems; the first is the vector
quasi-variational inequalities and the second is the nonsmooth quasi-variational-like inequalities. The
remaining of this section is devoted to state some preliminary results to be used in the rest of the paper. In
Section 3, some connections between the nonsmooth quasi-variational-like inequality problems from one
hand and the vector quasi-optimization problem and the vector quasi-variational inequality problems from
another are explored and established. Section 4 gives the main existence results under pseudomonotonicity
and then densely pseudomonotonicity. We give some concluding remarks in Section 5.

2. Notation, Background and Formulations

Let X and Y be two real Banach spaces and Y* be the topological dual of Y. The canonical bilinear form
of Y* and Y is will be denoted by (-, -). For a set K C X, we denote by 2K the collection of all subsets of K. A
function ¢ : K — R U {+o0} is called lower semicontinuous on K if for each point x € K, we have

Y(x) < liminf y(y).
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On the other hand, the function ¢ is upper semicontinuous on K if —1) is lower semicontinuous on K.
Furthermore, 1 is said to be sublinear on K if for any x, y € K and any constants a;, ap, we have

Plarx + ary) < aq(x) + ().
We also adopt the following definition of affine functions.

Definition 2.1. Let K be a nonempty convex subset of X. The a function ¢ : K — R is said to be affine if
Yax+ (1 -a)y) =apx)+ (1 -a)(y), forallx,yeK, andforallac]|0,1].

A function 1 : X — R is said to be locally Lipschitz( or locally Lipschitzian) near a point x € X if there
is a neighborhood B of x and a constant [ > 0 such that

If(y) = fI <lly—z|, forall y,z€B,
where || - || denotes the norm on X.

Definition 2.2. Let ¢ : X — R bea locally Lipschitz function near a point x € X. The Clarke generalized directional
derivative of 1 at x in the direction d € X [14], denoted by V°(x; d), is defined as

Y°(x;d) = limsup w

A—0F

Remark 2.3. For a locally Lipschitz function ¢ : X — R, it is well known (see [14]) that
o the function Y°(x; ) is finite and sublinear and satisfies
[y (e d)l < 1lidll,
with | the Lipschitz constant.
o the function Y°(-;-) is upper semicontinuous.
o °(x;d) > ¢/ (x;d), where ' (x; d) is the directional derivative of { at x in the direction d.

For the rest of the paper, unless otherwise specified, let f : K — Y be a vector-valued map, 1: KxK — X
be a given vector-valued map, and A : K — 2K be a set-valued map with nonempty, and convex values (i.e.
A(x) is nonempty, closed, and convex for all x € K) with K a nonempty convex subset of X, and let C C Y be
a closed, convex and pointed (i.e. C N (=C) = {0}) cone in Y such that int C # @, where int C stands for the
interior of C. The (positive) dual of C is defined as

C'={eY :(&x) =20, forallx € C}.

It is well known form convex analysis that if C is a convex cone with int C # 0, then (&, x) > 0 for all
& € C*\ {0} if and only if x € int C.
The vector quasi-optimization problem (VQOP) can be stated as follows:

min f(x), such thatx € A(x). (VQOP)

where the minimum can be realized in different senses. We focus on the following concept to solution for

(VQOP).
Definition 2.4. A point X € K is said to be a weakly efficient solution of (VQOP) if and only if X € A(X) and

f(y)— f(%) ¢ —int C, forall y € A(%).
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The Stampacchia vector quasi-variational inequality problem (SVQVIP) is to

find ¥ € K such that ¥ € A(X) and h(x;y —x) ¢ —int C, forall y € A(X). (SVQVIP)

whereas the Minty vector quasi-variational inequality problem (MVQVIP) is to

find ¥ € K such that X € A(%) and h(y; y — %) ¢ —int C, for all y € A(%). (MVQVIP)

where & in both problems is a vector-valued bifunction from K X X to Y.

When A(x) = K for all x € K, then these problems are considered and studied by Lalitha and Mehta [28],
Ansari and Lee [7], Al-Homidan et al [2] and by Crespi et al [15].

If Y =Rand h(x;y —x) = f°(x;y — x) for all x, y € K, then the above problems are called nonsmooth
Stamppachia quasi-variational inequality problem and nonsmooth Minty quasi-variational inequality
problem, respectively.

If we replace vy — x by 1(y,x) in the formulations of (SVQVIP) and (MVQVIP), then (SVQVIP) and
(MVQVIP) are called Stampacchia vector quasi-variational-like inequality problem (SVQVLIP) and Minty
vector quasi-variational-like inequality problem (MVQVLIP), respectively. When A(x) = K, for all x € K,
these problems are studied by Alshahrani et al [3] and by Al-Homidan et al [2] with further applications to
vector optimization and related topics.

If Y = Rand h(x; n(y, x)) = f°(x;1n(y, x)) for all x, y € K, then the problems (SVQVIP) and (MVQVIP) are
called nonsmooth Stamppachia quasi-variational-like inequality problem (SQVLIP) and nonsmooth Minty
quasi-variational-like inequality problem (MQVLIP), respectively.

By utilizing the scalarization method, we consider the following nonsmooth Stampacchia quasi-variational-like

inequality problem (NSQVLIP):

Find x € K such that ¥ € A(X) and for all y € A(X), (NSQVLIP)
there exists w* € C* \ {0} such that (v* o f)° (%;1(y, %)) > 0.

The following (NSGQVLIP) is more general than (NSQVLIP):
Find ¥ € K such that ¥ € A(X) and for all w* € C* \ {0} (NSGQVLIP)
(w* o £)°(%;n(y,%)) >0, forallye A(x).

We also consider the following nonsmooth Minty quasi-variational-like inequality problem (NMQVLIP):

Find ¥ € K such that ¥ € A(X) and for all w* € C* \ {0} (NMQVLIP)
(w0 £)°(y;n(y, %)) >0, forallye A(%).

Our main objective is to study the existence of solutions of (NSQVLIP) under densely pseudomono-
tonicity or pseudomonotonicity assumption. We also aim to give some relations between the solutions of
(NSQVLIP) and a weakly efficient solution of (VQOP).

Definition 2.5. Let K be a convex subset of a Hausdorff topological vector space X. The set-valued map W : K — 2%
is said to be a KKM map on K if for each {x1,--- ,x,} € K, we have

n
cofxy, -, xn} C U W(x;),
i=1

where co{-} stands for the convex hull.

We recall the following results which are the main tools to establish our existence results for (NSQVLIP).
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Lemma 2.6. [18] Let K be a convex subset of a Hausdorff topological vector space X and W : K — 2X be a KKM map
with closed values. If there is a subset Ky contained in a compact convex subset of K such that (¢, V(x) is compact,
then (MNyex Y(x) # 0.

We shall also use the following well-known Fan-KKM lemma.

Lemma 2.7. [17] Let K be a convex subset of a Hausdorff topological vector space X, Ko be a nonempty subset of K
and © : Ko — 2X be a set-valued map such that the following conditions hold:

(i) D(x) is nonempty and closed for each x € Ky;
(ii) D(x) is compact for some x € Ky,
(iii) D(x) is a KKM map.

Then,

ﬂ D(x) # 0.

x€Kjy

3. Scalarized Quasi-Optimization Problem

Let K be a nonempty subset of X and 1 : KX K — X be a given vector-valued map. We recall the
following concepts.

Definition 3.1. The set K is said to be invex with respect to 1 (or simply, invex) if the vector x + An(y, x) belongs to
K forall x,y € Kand all A € [0,1].

Definition 3.2. Let ¢ : K — R be a locally Lipschitz function near x € K. Then v is said to be

(a) invex at x with respect to n if
V() — 9 2 9°(unly,x),  forall y€K;
(b) pseudoinvex at x with respect to n if
Yoy, x)) >0 implies P(y) > P(x), forall yeK;
(c) strictly pseudoinvex at x with respect to 1 if

Yo n(y,x)) =20 implies P(y) > P(x), forall yeK

Furthermore, the function 1 is said to be invex (respectively, pseudoinvex and strictly pseudoinvex) on K with
respect to 1 if it is invex (respectively, pseudoinvex and strictly pseudoinvex) at every point x € K with respect to 1.

The function 1 is said to be incave (respectively, pseudoincave and strictly pseudoincave) on K with respect to 1
if =y is invex (respectively, pseudoinvex and strictly pseudoinvex) on K with respect to the same 1.

Definition 3.3. A vector-valued function f : K — Y is said to be C*-invex (respectively, C*-pseudoinvex and strictly
C*-pseudoinvex) on K with respect to 1 if for each w* € C*, w* o f : K — R is invex (respectively, pseudoinvex and
strictly pseudoinvex) on K with respect to the same 1. We say that f is C'-incave (respectively, C'-pseudoincave
and strictly C*-pseudoincave) on K with respect to 1 if for each w* € C*, w* o f : K — R is incave (respectively,
pseudoincave and strictly pseudoincave) on K with respect to the same 1.
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We consider the following scalarized quasi-optimization problem:

min (w” o f)(x), subjecttox € A(x), (5QOP),,

for all w* € C*\ {0}.
In what follows, we explore different connections between the solutions to the problems (VQOP),
(SQOP),,, (NSQVLIP), (NSGQVLIP) and (NMQVLIP).

Lemma 3.4. Every solution of (SQOP),, is a weakly efficient solution of (VQOP) for all * € C*\ {0}.

Proof. Let X € K be a solution of (SQOP),, but not a weakly efficient solution of (VQOP). Then, ¥ € A(¥) and
for all w* € C*\ {0}, we have

(0", f(y)) = (", f(X)), forallye A(x). (1)
On the other hand, there exists y € A(¥) such that
fy) - f® € ~int C.
Therefore, for all w* € C* \ {0}, we have

(@', f(y) = f(0)) <0,

that is,
(@', f(y)) <{w’, f(2)),
a contradiction of (1). Hence, X is a weakly efficient solution of (VQOP).
O

Proposition 3.5. Let f : K — Y be locally Lipschitz near ¥ € K and C*-pseudoinvex with respect to 1. If X is a
solution of (NSGQVLIP), then it is a solution of (SQOP),,, and hence, a weakly efficient solution of (VQOP).

Proof. Assume that * is a solution of (NSGQVLIP). Then for all w* € C*\ {0}, we have
(w" o f)° (xn(y,%) >0, forallye A(x)
By C*-pseudoinvexity of f, we have
(@ o f)(y) = (w' o f)(x), forallye A(X)and forall w* € C"\ {0}.
Hence, ¥ is a solution of (SQOP),,. By Lemma 3.4, X is a solution of (VQOP). O

Proposition 3.6. Let A : K — 2K be a set-valued map such that for all x € K, A(x) is a nonempty invex set with
respect to n. If f : K — Y is locally Lispchitz near % € K and if % is a solution of (SQOP),, then it is a solution of
(NSGQVLIP).

Proof. Suppose that % € K is a solution of (SQOP),,, then ¥ € A(%) and we have for all w* € C*\ {0}

(@ o f)(y)—(wof)(x)=0, forallyeA(X).

Since A(%) is invex, y, := X + An(y, ) € A(%) for all y € A(X) and all A € [0, 1]. Therefore,
(@ o f) @+ An(y, ) - (@ ° /) (®) _
1 >
Now, for all w* € C*\ {0} and all y € A(%),
(@ o f)' @ny,®) 2 (@ of) (®nly,)
o @O NEE MY - @ o NE
A—0* A
Hence, X is a solution of (NSGQVLIP). O

0, forall A €(0,1].
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Proposition 3.7. Let f : K — R" be locally Lipschitz near X € K and C*-strictly pseudoincave on K with respect to
1. If % is a weakly efficient solution of (VQOP), then it is a solution of (NSQVLIP).

Proof. Assume that ¥ is a weakly efficient solution of (VQOP) but not a solution of (NSQVLIP). Then
¥ € A(%) and there exists y € A(%) such that for all w* € C*\ {0}

(@" o f)° (% n(y, ®) <0.
Since f is C*-strictly pseudoincave on K, we have for all w* € C* \ {0}
0> (@ o f)(y) = (@ o f) (%) = (", f(y) = f(®))

which means that,
fly) - f(%) € —int C,

contradicting our assumption that ¥ is a weakly efficient solution of (VQOP). Hence, ¥ is a solution of
(NSQVLIP). O

To establish the relationship between (NSGQVLIP) and (NMQVLIP), we recall the following definition.

Definition 3.8. [3] Let x € Kand f : K — Y be locally Lipschitz near x. Then f is said to be C*-pseudomonotone
with respect to n at x if forall y € K,

(@* o £)° (x;n(y,x)) = 0 for some w* € C*\ {0}
implies that
(0" o £)° (y;1(y,x)) > 0 for all 0* € C* \ {0}.

We say that f is C*-pseudomonotone with respect to n on K if it is C*-pseudomonotone with respect to 1 at every point
xekK.

Example3.9. Let X = Y = R%, K = [-1,0] x [-1,0], C = C* = {(x1,x2) : x1 < Oand xy > O} and define
f:KxK—-Yby

flx1,x0) = (x%,sz).

It can be easily shown that f is C*-pseudomonotone on K with respect to 1 : K X K — Y defined as
NG, x2), (1, y2)] = (y1 — xal, ly2 — xal).

In fact, for all x = (x1,x2), ¥ = (y1,Yy2) € Kand for all 0* = (w], wy) € C*\ {0}, we have
(@0 f)° ((x1,x2), 7 [(x1,%2), (1, y2)]) = 20ily1 — x1lx1 + 2w3ly2 — x2| > 0.

Howeuver, it is not pseudomonotone, in the classical sense [22], on K. In particular, it is not pseudomonotone
at x = (0,0). Furthermore, it is not C*-pseudomonotone on K with respect to n(y,x) = y — x. Indeed, let
x=1(0,0), y=(0,-1), then

(@ 0 f)°(x,n(x,y) =2w5y, =0, forw" =(-1,0), forallyeK
However,
(@ o /)°(y,n(x,y) =2w5y, = —2w; <0, forall w* € {(w], wy) € C*\ {0} : @} > 0}.

and y = (0, -1).
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Rest of the paper, unless otherwise specified, f : K — Y be a locally Lipschitz function.

Definition 3.10. [30] A subset Ky of K is said to be segment-dense in K if for all x € K, there can be found xo € Ko
such that x is a cluster point of the set [x, xo] N Ko, where [x, xo] denotes the line segment joining x and xo including
end points.

The densely C*-pseudomonotonicity, which generalizes the notion of densely pseudomonotonicity con-
sidered by Luc [30], is introduced in [3].

Definition 3.11. [3] A vector-valued function f : K — Y is said to be densely C*-pseudomonotone with respect to n
on K if there exists a segment-dense subset Ko C K such that f is C*-pseudomonotone with respect to 1 on Ko.

Proposition 3.12. Let K be a nonempty convex subset of X and f : K — Y be a C*-pseudomonotone with respect to
non K. Suppose that 1 is affine in the first argument and n(x,x) = 0 for all x € Kand all A € [0,1]. Then ¥ € Kisa
solution of (NSGQVLIP) if and only if it is a solution of (NMQVLIP).

Proof. The C*-pseudomonotonicity of f implies that every solution of (NSGQVLIP) is a solution of (NMQVLIP).
Conversely, let X be a solution of (NMQVLIP). Then for each y € A(X) and all w* € C*\ {0}, we have

(@0 f)" (¥ 1(y, ) 2 0.
Since A(%) is convex, y, := Ay + (1 — A)X € K for all y € A(¥) and all A € (0,1). Therefore,
(@ o £)" (yain(ya, %)) 2 0.

By the affinity of 1)(y, x) in y and the sublinearity of (v o f)° (x,d) in d, we have

A o £)° (ya;n(y, ®) = 0.
Since (x,d) > (w* o f)° (x,d) is upper semicontinuous, we have for all y € A(¥) and all w* € C* \ {0}

(@ o f)” (®n(y, 0) > lim sup (" o £ (ya;n(y, 0) 20,
that is, ¥ is a solution of (NSGQVLIP). O

We conclude this section by summarizing the above relations in the following diagram

f is C*—strictly pseudoincave

(VQOP) (NSQVLIP)

T A(x) is invex )‘\ f is C*—pseudomonotone
(SQOP),, (NSGQVLIP) (NMQVLIP)

f is C'—pseudoinvex 7 is affine in first argument

4. Existence Results

Throughout this section, unless otherwise specified, X and Y are real two Banach spaces, K is a nonempty
subset of X , Ko € K is a segment-dense set in K, C is a closed, convex and pointed cone in Y with int C # 0,
and C" is the dual cone of C. Let 7 : KX K — X be a map.

We start by giving the following lemma which is essential to our existence theorem.

Lemma 4.1. Let f : K — Y be densely C*-pseudomonotone with respect to n on K. If 1 is upper semicontinuous in
the first arqument, then (NMQVLIP) is equivalent to the following problem:

Find x € K such that X € A(%) and (NMQVLIP),
(w" o £)° (y;n(y, %) >0, forallye A(x) N Kyand all v* € C*\ {0}.
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Proof. Obviously, (NMQVLIP) implies (NMQVLIP),.
Conversely, let ¥ € K be a solution of (NMQVLIP),. Then ¥ € A(%) and for all ¥ € A(x) N Ky and all
w* € C*\ {0}, we have

(w0 f)° (y;n(y, ) > 0. 2)

Since K| is segment-dense and A(x) N Ky € A(x) N K = A(x), we deduce that A(x) N Ky is segment-dense in
A(x) for all x € K. Then for all y € A(X), we can find yy € A(X)N € Ky and a net {y;}ter € [y, yo]l N A(X) N Ky,
where I is some index set, converging to y. Then from (2), we get

(@* o £)° (ye; n(ys, ¥) = 0.

Since y; converges to y and (w" o f)°(,,-) is upper semicontinuous in both arguments and n is upper
semicontinuous in the first argument, we have for all y € A(X)

("o f)° (y;n(y, X)) = limsup (" © )° (yi; n(y:, %)) 20, forallw* € C"\ {0}.
V=Y

Hence % is a solution of (NMVLIP). O

Under C*—pseudomonotonicity of f on K, we have the following existence theorem for solutions of
(NMQVLIP). This theorem generalizes Theorem 3 in [3].

Theorem 4.2. Let X be a Banach space and K be a nonempty convex subset of X and f : K — Y be C*-pseudomonotone
on K with respect to . Assume that

(i) the map n is upper semicontinuous and affine in both arguments such that n(x,x) = 0 forall x € K,
(ii) for each x € K, the set A(x) is a nonempty convex and closed set,
(iii) for each x € K, the set A7}(x) is open in K,

(iv) there exists a nonempty subset D of K and a subset D contained in a compact convex subset of K such that for
all y € K\ D, there exists x, € D N A(y), such that for some w* € C*\ {0}

@ o (v, 1y, x,)) <0.

Then, there exists a solution X € K of (NSQVLIP), and hence, it is a weakly efficient solution of (VQOP).

Proof. For x,y € K, we define the following set-valued maps, I, ¥,0 : K — 2K,

I'(y) = {xeK:forsomew" e C"\{0} wehave (v* o f)°(y,n(y,x)) <0},
W) = | AWNTW), ifye A),

VT A, ify €K\ A(y) ’
O) = {yeK:y¢Wix)h

Note that y ¢ T'(y); because (w* o f)° (v, n(y, y)) = (w* o f)° (y,0) = 0. This means that x € O(x) for all x € K.
We show now that ©® is a KKM map on K; so let {x;}1<i<, € K and consider a convex combination § = Y7 ; ax;
witha; > 0for1 <i<mand ), ., @ = 1and assume the contrary that i ¢ | J;;<, ©(x;); thatis § ¢ O(x;) for
1 < i < n. By definition of ®, we have 7 € W~!(x;) for 1 <i < n. In other words, x; € W(§) for 1 <i < n. If
7 € A(¥), then x; € I'(§) for 1 < i < n and therefore for some w* € C* \ {0} one has

(w" o f)° (7,07, x)) <0, forall1 <i<n.
By the sublinearity of (w* o f)° (7, ) and affinity of 1(7, -), we have

(" o f)° (7 1@ 7)) (" o f)° (7, (7, Lit, @ixi))
(w" o )° (7, ity ain(, xi))
Y ai(w* o f)° (7, n(7, %)) <0;

IA I
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implying that § € I'(i) which is a contradiction. On the other hand, if 7 € K\ A(j); thatis i/ ¢ A(§), then
x; € A(f) for 1 <i < n. Hence, by convexity of A(j), i € A(f); which is also a contradiction. This shows that
O is a KKM map.

We also claim that @ is closed. Indeed, for all x € K, we have

w(x) {ye A) :x e Ay) NT(Y)} Uy € (K\ Ax)): x € A(y)}

ye AW :ye AN W) ulye K\ A@):ye A
AR NAT@X) NTHx) | UK\ Ax) N A7 (x)
AX)NATT ) NT )| U |(K\ A@x)NA(x)
= AN [ UK\ AW))

So,
O(x)

K\ {A—l(x) n [r-l(x) U (K \ A(x))]}
K\ A (x)|u K\[r—l(x)u(K\ A(x))]}
K\A'()|u A(x)n(K\r—l(x))].

Since A™}(x) is open in K, the set K \ A~}(x) is closed. Furthermore, by assumption, A(x) is closed. We also
have

K\ T (x)

{y €eK:y¢ F‘l(x)}
lyeK:x¢I(y}
{y € K: for all w* € C*\ {0} such that (w* o f)°(y, n(y, x)) = 0},

Note that for all x € K, x € K\ I'"!(x) and hence K\ I'"!(x) # 0. To see that the set K\ I'"!(x) is closed for each
x € K, suppose that X is equipped with the weak topology and let {y,} € K\ I'"!(x) be a sequence such that
Yn = Y. Then

(@* 0 £)° (Yu; N(yn, X)) >0, for all w* € C*\{0}.

Let w* € C*\{0} be fixed, then by the upper semicontinuity of (w* o f)° (-,-) and the upper semicontinuity of
7 in the first argument, we have

0 < limsup (0" © £)° (Yu; N(Yn, X)) < (0" © £)° (y; 1y, X))

Thus y € K\ T'}(x), and hence, K \ T}(x) is closed. Thus ©(x) is closed for all x € K. By assumption, for all
y € K\ D, there exists x, € D N A(y) such that x, € W(y). Therefore,
K\Dc| Jv'mck
yeD
Thus,
K\ ¥y =(K\w <D,
yeD yeD
and hence (,p O(y) is compact. By Lemma 2.6, there exists X such that
Te ﬂ@(y) =K\ U\I/_l(y).
yek yek

Thatisx ¢ W~'(y) forally € K, i.e,, W(X) = 0. If ¥ € K\ A(X), then W(¥) = A(%) contradicting the assumption
that A(x) # 0 for all x € K. However, when X € A(X), then 0 = W(x) = A(%¥) N I'(¥). Hence for all y € A(X),
x ¢ I'(x). In other words, for all y € A(X),

(0" o f)°(y;n(y, %) =0,  forallw* e C\{0}.
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Thus % is a solution to (NMQVLIP). According to Proposition 3.12, % is a solution of (NSQVLIP). Further-
more, by Proposition 3.5, X is also a weakly efficient solution of (VQOP). [

Remark 4.3. In the previous theorem, if we assume further that the map A is upper semicontinuous, see [12] for
definition, then it is closed and hence the set E = {x € K : x € A(x)} is closed.

The following theorem assures the existence of solutions of (NMQVLIP) under densely C*—pseudomonotonicity.

Theorem 4.4. Let X be a Banach space and K be a nonempty, convex, and closed subset of X and f : K — Y be
densely C*-pseudomonotone on K with respect to 1. Assume the following

(i) The map n is upper semicontinuous in both arguments and affine in second argument such that n(x,x) = 0 for
allx € K,

(ii) for each x € K, A(x) is a nonempty convex and closed set,

(iii) for each x € Ko, A7Y(x) is an open set,

(iv) theset E = {x € K : x € A(x)} is closed,

(v) there exists a nonempty compact subset D C K and £ such that forall y € K\ D, £ € A(y) and

(w* o f)°(,1n(y,%) <0, forallw" e C"\{0}.

Then, there exists a solution X € K of (NMQVLIP).
Proof. We define the following set-valued mapson K, I';,I'; : K — 2K

M) = [xeK:(@ o f)(xny) <0 forallw eC\ {0},
I(y) = {xeK:(wof)°(yn(yx)<0 forsomew*eC \{0}},

for all y € K. For all x, y € K, we also define the set-valued maps ,\W;,©; : K — 2K, i=1,2, by

Aly), if yeK\E,

0;(x) = K\ \I/Z._l(x), fori=1,2.

Note that y ¢ I';(y) for i = 1,2; because for all y € K, n(y, y) = 0 and therefore

(w o )°(y,n(y,y) =0, forallw*eC\{0}

In a similar manner to Theorem 4.2, one can show that ©; is a KKM map.

We show now that ®;(£) € D with £ and D are the same as in the assumptions of the theorem. We note
first that for all x € K, x € ®1(x); since otherwise x € W;(x) and therefore either x € I';(x) if x € E which is a
contradiction or x € A(x) if x € K\ E which is an obvious contradiction. Also note that for all x € K

Wil = [(K\E)UTT' (0] n A7 (), (3)
and
©1(x) = [En K\ T )| U[K\ A )] (4)

Solet y € ©1(%) \ D, then by (4), y € EN(K\T}!(®)) or y € K\ A7 (%). If y € EN (K\T'(?)), then y € A(y)
and y ¢ I';'(%). In other words, y € A(y) and £ ¢ T'1(y); i.e.

(w* o f)°(%,1(y,%)) 20, forsomew” e C \{0}.
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This is a contradiction to the assumption that
(w*o f)°(x,n(y,%)) <0, forallw"eC\{0}.

If y € K\A™(?), then £ ¢ A(y); contradicting the assumption that £ € A(y) for all y € K\ D. Hence ©;(%) C D.
Another claim we make is that (g cl ©1(x) # 0. Indeed, for all x € K, cl ©(x) is compact because D is
compact. Furthermore, co{xy,---,x,} € UL; ©1(x) € UL, cl ©4(x;) for each finite subset {x,--- ,x,} of K.
Therefore by Lemma 2.7, we have ()¢ cl ©1(x) # 0.
Next we show that (g, cl O1(x) € (yek, ©2(x). Solet y € ©O1(x) for all x € K. Let us fix xo € Ko, then
y € cl ©1(xp) and hence there exists a net {y}er € O1(x9), with I being some index set, that converges to y.
So we have for all t € [

yr € [EN (K\T7 (o)) U [K\ A (o))
If y: € EN(K\ Fl‘l(xo)), then y € E because E is assumed to be closed and y; — y. Furthermore, y; ¢ l";l(xo))
or equivalently, xo & I'1(y:); i-e.

(w* o f)° (x0,n(yt, x0)) 20, for some w* € C*\ {0}.
But f is densely C*—pseudomonotone which means that

(w* o /) (yr,n(yt, x0)) 20, forall w* € C*\ {0}.

Since both (w* o £)° (-, -) and 7(:, -) are upper semicontinuous, we have for all w* € C* \ {0}

0 < limsup(w* o £)° (v, Nyt %0)) < (@* © £)° (y, 1y, x0)),
Y=y

which shows that xg ¢ I'>(xg) or y ¢ F;l(xo). So y € O2(xp) and hence y € (,cx, @2(x). On the other hand,
if y; € K\ A™}(x0) and since K \ A™}(xo) is closed because by assumption A~}(x) is open for all x € Ky, we
see that y € K\ A™'(xo) or xo ¢ A(y); implying by definition of W, that xg ¢ W2(y). Thus, y ¢ W, (xo) or
equivalently y € ©,(xp). So, in this case also, y € [,ck, @2(x). Because K; is segment-dense in K and A has
closed values, we have

() €::) =@
x€Ky xeK

In summary, the following statement is true
(e[ )dewc()6w =[x
xeK xeKy xeKy xeK

Since (e cl ©1(x) is not empty, we conclude that (), cx ©2(x) is also not empty. Therefore, there exists X € K
such that

Te ﬂ@z(x) = ﬂK \Wyl(x) = K\ ﬂ\ygl(x),

xeK xeK xeK

which implies that for all x € K, X ¢ W, (x) or equivalently x ¢ W»(%). This means that W»(x) = 0. Now only
two cases are possible. The first is if ¥ € K\ E, then

0 = Wa(x) = A(X);

which contradicts the the fact that A(x) # 0 for all x € K. In the second case, if ¥ € E, we get
0 = Wa(x) = A(X) N T2(%);

meaning that ¥ € A(X) and x ¢ I'>(y) for all y € A(X). Therefore ¥ € A(X) and for all y € A(X), we have
(0" o f)°(y,n(y,%)) 20, forallw"eC\{0}.

This shows that ¥ is a solution to (NMQVLIP) concluding the proof. [
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Remark 4.5.

(@) In our proof of both Theorems 4.2 and 4.4, we do not require that x € A(x) for all x € K. Therefore Harker
condition [25] is not satisfied. So our results are not straight forward.

(b) Theorem 4.4 generalizes and improves Theorem 9 in [38] and Theorem 2 in [3].

(c) The assumption on A in Theorem 4.4 is milder than the one in Theorem 4.2 in the sense that A~'(x) is required
to be open on Ky rather than on the whole set K.

Remark 4.6. In Theorem 4.2 and Theorem 4.4, if we assume more that 1 is affine in the first argument and f is
C*—pseudoinvex, then by Proposition 3.12, % is a solution of (NSQVLIP) which is a weakly efficient solution of
(VQOP) by Proposition 3.5.

5. Concluding Remarks

We studied the problem of vector quasi-optimization and established two existence theorems for its
solutions. We introduced scalarized nonsmooth quasi-variational-like inequalities through Clarke general-
ized directional derivative and discussed different connections between them from one side and between
them and the vector quasi-optimization problem and its scalarized version from another. The existence
results were introduced under C*-pseudomonotonicity and then under densely C*-pseudomonotonicity.
The results we obtained are new in their approach to quasi-variational inequalities and, furthermore, more
general than the existence results by Santos et al [38] and Alshahrani et al [3].
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