OPTIMIZATION ERUDITORUM
Volume 3 (2026), No. 2, 127-137
DOI: https://doi.org/10.69829/oper-026-0302-ta05 Tulipa Opera Scholarum

EXISTENCE OF WEAK EFFICIENT SOLUTIONS IN SET-VALUED EQUILIBRIUM
PROBLEMS

NASIR HUSSAIN' AND MONIRUL ISLAM%*

! Department of Mathematics, Shibli National College, Azamgarh, 276001, India
2 Department of Mathematics, Aligarh Muslim University, Aligarh, 202002, India

ABSTRACT. In this paper, we consider the set-valued equilibrium problems and study the existence of
weak efficient solutions in Hausdorff topological vector space. By using generalized convexity for set-
valued maps, we study existence results for weak efficient solutions to set-valued equilibrium problems
with or without nonlinear scalarization techniques. We introduce the notion of the negative transitivity
property for set-valued maps. By using the nonlinear scalarization techniques, we establish the existence
of the solutions in set-valued equilibrium problems when the involved set-valued maps have a negative
transitivity property. As an application, we apply our results to non-cooperative game theory.
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1. INTRODUCTION

The study of equilibrium problems with set-valued maps is referred to as set-valued equilibrium
problems. These problems often arise in the area of uncertain optimization, optimal control, differential
equations, image processing, mathematical economics and finance and many more. For detail overview,
we refer [4, 5].

Nonlinear scalarization technique is one of the most effective approaches to deal with the existence
of solutions in set-valued equilibrium problems. In particular, Gerstewitz’s function [23] and it’s ex-
tensions are very useful to study set-valued equilibrium problems. Recently, Gutiérrez et al. [22] used
Gerstewitz’s nonlinear scalarization functions to derive the existence of weak efficient solutions of
vector-valued equilibrium problems. However, existence of solutions in set-valued equilibrium prob-
lems can be derived without using nonlinear scalarization techniques. Several results in this direction
can be found in [16, 17, 19] and the references therein. Balaj [12] investigated existance results for equi-
llibrium problems with scalar and vector-valued maps by introducing negative transitivity property. In
the recent past, several existence results has been studied and investigated with their applications to
Browder variational inclusions, traffic network equilibrium problems, variational inequalities etc., see
[2,3,4,5,7,10, 14, 16, 17, 19, 20, 26, 27, 28, 30] and the references therein.

Motivated by [12], we introduce the notion of the negative transitivity property for set-valued maps.
By using nonlinear scalarization techniques, we establish the existence of solutions in set-valued equi-
librium problems when the involved set-valued maps have a negative transitivity property in Hausdorff
topological vector spaces. We also study existence results for weakly efficient solutions for set-valued
equilibrium problems without using nonlinear scalarization techniques or noncompactness assump-
tions. The equilibrium problems studied in this paper implicitly use upper set order relations (see [9, 25])
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to compare the values of objective functions. This approach is closely connected to set optimization
because the objective map considered here is set-valued and involves upper set order relations. Finally,
we give an application to non-cooperative game theory.

The rest of the paper is organized as follows:. In Section 2, we recall the notion of upper set order
relations in topological vector space. Furthermore, we recall the concept of set-valued equilibrium
problems involving upper set order relations. In Section 3, we recall the nonlinear scalarization function
for set-valued maps and discuss the existence of weak efficient solutions by using generalized convexity
of set-valued maps without scalarization techniques and noncompactness assumptions. In Section 4, we
derive the existence of weak efficient solutions using the negative transitivity property for set-valued
maps and nonlinear scalarization techniques. In Section 5, we give an application to non-cooperative
game theory. The last section concludes the paper.

2. PRELIMINARIES

Throughout the paper, unless otherwise specified, we assume that X is a Hausdorff topological vector
space and Y is a topological vector space whose zero vector is denoted by 0. We denote by P(Y) :=
{ACY : A# (0} the family of all nonempty subsets of Y. For a set A in a topological vector space,
we denote by int A and clA, the interior and the closure of A, respectively.

For nonempty subsets A and B of Y, the sum of A and B is defined by

A+B:={a+b:a€ A be B}.

Moreover, for A € R, AA := {)\a : a € A}
Let K be a proper convex cone in Y with int K # (). For all A, B € P(Y), the upper set order
relations with respect to the cones K, K \ {0} and int K are defined as follows:

A=<4B & ACB-K; A4LB o A¢B-K;
A<% B < ACB-intK; AL% B & Ad B-—intK.

The above set order relations are introduced by Kuroiwa [25] and further studied and investigated in
[9, 24] and the references therein.

Let F' : X x X = Y be a set-valued map with nonempty values. We consider the following set-
valued equilibrium problems [7] involving set order relations:

The set-valued equilibrium problem (in short, SVEP): Find Z € X such that

The weak set-valued equilibrium problem (in short, WSVEP): Find & € X such that
F(z,y) A% {0}, forally € X. (2.2)

The set of solutions of SVEP (2.1) and WSVEP (2.2) are denoted by Eff(F, K) and WEff(F, K), re-
spectively. Clearly, Eff (F, K') C WEff(F, K). If F is a scalar-valued function, then the problem (2.2)
reduces to the scalar-valued equillibrium problem, and the set of solutions of such a problem is denoted
by S(f, X).

We now recall different kinds of generalized convex and generalized quasi-convex set-valued maps
involving set order relation <%

Definition 2.1. [32] Let A be a nonempty convex subset of X. A set-valued map F': A = Y is said
to be

(a) [15] u-type K-convex on A if for all 1,29 € A and all A € [0, 1], we have
FAx1+ (1= Naxg) <% AF(z1) + (1 — A F(x2);
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(b) [29, Definition 3.1 (d)] u-type K-quasi-convex on A if for all 1,22 € A and all A € [0, 1], we
have either
FAx1+ (1= XNxzo) <% F(z1) or F(Az1+ (1 —Nxg) 2% F(x2);
(c) u-type K-quasi-concave on A if for all x1, 29 € A and all A € [0, 1], we have either
F(x1) =% F(Ax1+ (1 = N)z2) or F(x2) X% F(Ax1 + (1 — N)x2);
(d) u-type naturally K-quasi-convex on A if for all z1,29 € A and all A € [0, 1], there exists
w € [0, 1] such that
F(aa + (1= Nza) <k pF () + (1 — ) F(a);
(e) u-type naturally K-quasi-concave on A if for all z1,z9 € A and all A € [0, 1], there exists
w € [0, 1] such that
pF (1) + (1 = p) F(xg) = FQAzy + (1 = A)zz).
We observe that
u-type K-convexity = u-type K-quasi-convexity =- u-type naturally K -quasi-convexity,

but the converse of the above implications may not hold, see [32].
We now recall the notion of K -upper semi-continuity for set-valued maps, which will be used in the
sequel.

Definition 2.2. [11, pp. 108] A set-valued map F': X =3 Y is said to be K-upper semi-continuous at
Z € X if for any neighbourhood V' of F'(Z), there exists a neighbourhood U of & such that F'(x) C
V+Kforallz e U.

We say that F' is K-upper semi-continuous on X if it is K -upper semi-continuous at each point
x € X. When K = {0}, the notion of K-upper semi-continuity of F' reduces to the usual notion of
upper semi-continuity of F.

Definition 2.3. [31] Let A be a nonempty subset of Y. A is said to be K-bounded if for each neigh-
borhood U of 0, there is some positive number « such that A C aU + K.

From now onwards, we always assume that int K' # (). Let ¢ € intK. We recall the Gerstewitz
separation functional [23] ¢ : Y — R U {400} defined by

o(y) :=inf{t e R : y <g {tq}}, forallyeY. (2.3)
Recall the generalized Gerstewitz separation functional [6] hi*¢ : P(Y) — R U {400} defined by
oe(A):=inf{t e R : A=<Y% {tq}}, forall Ae P(Y). (2.4)

u

We next mention only those properties of the function A} ,

which will be used in the sequel.

Lemma 2.4. [6, Corollary 3.5] The functional h{; satisfies the following properties:

(@) hiyy > —o0.
(b) hit¢(A) < tifandonlyif AC tq— K.

(c) hit¢(A) < tifandonlyif A C tq — intK.
(d) If A is (—K)-bounded, then h{ ; achieves a real value.

Definition 2.5. [21] Let X be a Hausdorff topological vector space and A be a nonempty subset of X.
A set-valued map F': A =% X is said to be a KKM map if

n
conv{zy,xo,..., oy}t C U F(xy),
k=1

for each finite subset {z1,x2,...,z,} C A, where conv denotes the convex hull.
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Lemma 2.6. [21, Lemma 1] Let X be a Hausdor{f topological vector space, A be a nonempty subset of X
and F : A = X be a KKM map. If F' has closed values and F'(x) is compact for at least one x € A, then

ﬂ:r:EA F(:C) 7£ @
Definition 2.7. [12] A bifunction f : X x X — R is said to satisfy negative transitivity property if

flz,y) <0, f(y,2) <0 = f(z,2) <0, foralz,y,ze€ X.

Definition 2.8. [13, Definition 1.1] Let A be a nonempty convex subset of a topological vector space
X. Abifunction f : A x A — Ris said to be properly quasimonotone if for any nonempty finite subset
D of Aandall y € conv(D), mingep f(x,y) <O0.

Theorem 2.9. [12, Theorem 2.4] Let A be a nonempty compact and convex subset of a Hausdorff topo-
logical vector space X and f : A x A — R be a real-valued bifunction. Assume that

(a) f is properly quasimonotone;

(b) theset{x € A: f(x,y) > 0} is nonempty, closed and convex for eachy € A;

(c) f has the property of negative transitivity.
Then, S(f, X) # (.

3. EXISTENCE OF WEAK EFFICIENT SOLUTIONS WITHOUT NEGATIVE TRANSITIVITY PROPERTY

In this section, we establish the existence of weak efficient solutions of the set-valued equilibrium
problems without using the technique of nonlinear scalarization function and the negative transitivity
property.

For y € A, we define level set of the set-valued map F' by

LIOVP(y) = {2 € A: F(x,y) A% {0}}.

Theorem 3.1. Let A be a nonempty convex and compact subset of a Hausdorff topological vector space X
and F': A x A =3Y be a set-valued map. Assume that
(i) F(z,z) A% {0};
(ii) LIOYF(-,y) is closed on A for eachy € A;
(i) F(x,-) is u-type naturally K -quasi-convex on A for each x € A.
Then, WEf (F, K) # ().

Proof. Define a set-valued map I' : A = A by
I'(y):={x € A: F(z,y) A% {0} forally € A}.

Obviously, # € X is a solution of WSVEP (2.2) if and only if € (), 4 I'(y). From assumption (i), we
have F'(y,y) A% {0}, and hence, y € I'(y). Therefore, I'(y) is a nonempty set.

Next, we show that I'(y) is closed. In fact, let {2, } be any sequence in I'(y) such that z, — z € X.
From the closedness of A, we have z € A. Since 2, € I'(y), we have F(z,,y) A% {0} foralln € N.
By the closedness of the set L{°} F'(. y), we have F(z,y) A% {0}, and hence, z € T'(y). Therefore,
I'(y) is closed. Since I'(y) is closed in a compact set A, it follows that I'(y) is compact.

We now prove that I is a KKM map. Assume to the contrary that there exist y1,ya, ..., yn, € A and
some Yo € conv{yi,y2,...,yn} such that yg ¢ I'(yx) forall k = 1,2,...,n. As A is a convex set, we
have yo € A, and hence, from yo ¢ I'(yx), we have F'(yo, yx) <% {0}. As yo € conv{yi,y2,...,yn},
there exist real numbers A1, Ag, ..., A, > 0 with )"} A\ = 1 such that yo = >"}_; M\gys. It follows
from u-type naturally K-quasi-convexity of /" and the compatability of the relation <% that

F(yo,v0) = F<y07 Z/\kyk> <% > F(yo, y) <% {0},

k=1 k=1
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for some pu1, po, ..., pin > 0 with y )|y, = 1 which contradicts assumption (i). Hence, I' is a KKM
map.

Thus all the assumptions of Lemma 2.6 hold. By applying Lemma 2.6 we get (), 4 I'(y) # 0. There-
fore, WEf (F, K) # 0. O

We next obtain the following noncompact version of Theorem 3.1.

Theorem 3.2. Let A be a nonempty convex and closed subset of a topological vector space X and F :
A =Y be a set-valued map. Assume that
(i) F(x,z) A% {0};
(i) LIOYF(-,y) is closed on A for eachy € A;
(i) F(x,-) is u-type naturally K -quasi-convex on A for each x € A;
(iv) there exists a nonempty compact subset C of A and §j € A such that F(x,y) <% {0} for all
xe A\C.

Then, WEff (F, K) # ().

Proof. We consider the set-valued map I" as defined in Theorem 3.1. It is clear from Theorem 3.1 that
I'(y) is nonempty and closed set for all y € A. Furhter, I' is a KKM map.

We only need to prove that I'(y) is compact for some y € A. In fact, let § € A and the set C be the
same as in the hypothesis. Since I'(y) is closed, it is sufficient to show that I'() C C. If I'(y) ¢ C,
then there exists z € I'(y) such that x € A\ C. Since x € I'(y), it follows that F'(z,y) A% {0} which
is a contradiction to assumption (iv), and hence, I'(7) is compact. U

Remark 3.3.

(a) The set LIOYF(-,5) = {z € A: F(z,y) £% {0}} is closed if the set-valued map = ~— F(z,y)
is upper semicontinuous with compact values on A for all y € A. Indeed, let {x)} ca be a net in
L0 F (. y) such that {z)} converges to x. Then, F(x,y) A% {0} foreachy € K, that is, there exists
zx € F(xy,y) such that z) ¢ —int(K) forall A € A. Let Ag = {z)} U {z}. Then Ay is compact and
zx € F(Ap,y) which is compact by assumption. Therefore, {z) } has a convergent subnet with limit z.
Without loss of generality, we may assume that {z) } converges to z. Then by the upper semicontinuity
of F(-,y), we have z € F(z,y). Consequently, z ¢ —int(K), that is, F(z,y) ¢ —int(K). Thus
x € LOYF (-, y) and hence L{® F(-, y) is closed.

(b) In view of the relationship between u-type K-quasi-convexity and u-type naturally
K -quasi-convexity of set-valued map F', we can replace u-type naturally K-quasi-convexity of F' in
Theorem 3.1 and Theorem 3.2 by u-type K -quasi-convexity of F.

4. EXISTENCE OF WEAK EFFICIENT SOLUTIONS WITH NEGATIVE TRANSITIVITY PROPERTY

In this section, we establish the existence of weak efficient solution sets in set-valued equillibrium
problems with negative transitivity property and nonlinear scalarization techniques.
We now introduce the negative transitivity property for set-valued maps.

Definition 4.1. A set-valued map F': X x X =2 Y is said to satisfy the negative transitivity property
if

F(z,y) 2k {0}, Fly,2) <k {0} = F(z,2) <k {0}, (4.1)
forall x,y,z € X.

Theorem 4.2. Let A be a nonempty convex and compact subset of a Hausdorff topological vector space X
and F: A x A=Y bea(—K)-bounded set-valued map. Assume that
(i) for any nonempty finite subset M of A and ally € conv(M), F(z,y) <% {0} for atleast one
T € M;
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(ii) £L1OYF (-, ) is nonempty, closed and convex for ally € X;
(iii) F satisfies the negative transitivity property (4.1).

Then, WE (F, K) # (.
Proof. Define a bifunction f : X x X — R by

f(xvy) = (hﬁnf OF)(x¢y)'

We shall show that all the conditions of Theorem 2.9 holds. From assumption (i), it follows that
F(z,y) € —K. By Lemma 2.4 (b), we have A’ .(F(x,y)) <0, that is, f(z,y) < 0. Thus,
minge 4 f(z,y) < 0, that is, f is properly quasimonotone.

It follows from Lemma 2.4 (c) that A’ .(F(x,y)) > 0if and only if F'(x,y) A% {0} and therefore as-
sumption (ii) is equivalent to Theorem 2.9 (b). Further, Theorem 2.9 (c) follows directly from assumption
(iii) using Lemma 2.4 (b)-(c).

Therefore, it follows from Theorem 2.9 that WEff (F, K') # (). O

We obtain the following noncompact version of Theorem 4.2.

Theorem 4.3. Let A be a nonempty convex subset of a Hausdorff topological vector space X and F :
A x A=Y bea(—K)-bounded set-valued map such that the assumptions (i)-(iii) of Theorem 4.2 hold.
Assume that A contains a compact convex set Cy and a compact set K such that

(iv) there exists v € Cy such that F(x,y) A% {0} foreachy € A;

(v) one of the following assumption holds;
(v1) there existsy € Cy such that F(z,y) <% {0} foreachx € A\ Ko;
(v2) F(x,y) A% {0} foreachx € A\ K¢ and anyy € A\ Cy.

Then, WEf (F, K) # (.
Proof. Assume that (v1) holds. We denote
C:={C:CyC C C A,C iscompact and convex}.

For every C' € C, Theorem 4.2 provides a point z¢ € C such that F(zc,y) £} {0} forally € C. It
follows from (v1) that x¢ € K. If C1, Cy € C, then the set conv(Cy U Cy) also belongs to C, because
the convex hull of the union of a finite family of compact convex sets is compact ([1, Lemma 5.29].
Consequently, C is a directed set relative to the order relation C. Since the set K is compact, we may
assume that the net {x¢}cec converges to some g € K.

We will now show that F'(zg,y) A% {0} forally € A. Lety € Aanddenote Cy := conv(CoU{y}).
It is easy to observe that Cy, € C and for every C' € C satistying C,, C C, we have F'(z¢,y) A% {0}.
Since the set L{% (-, y) is closed, it follows that F'(zo,y) A% {0}.

We now consider the case when (vy) holds. If assumption (v1) is satisfied, we have nothing to do.
So, let us assume that there exists & € A\ Ky such that F'(Z,y) A% {0} for all y € Cy. It follows from
(vo) that F'(Z,y) A% {0} forally € A\ Cj. Therefore, z € WEf(F, K). O

We now prove the following lemma which will be used in the sequel.

Lemma 4.4. Let A be a nonempty convex subset of X and F' : A =3 Y be a u-type K-quasi-concave
set-valued map. If M is a nonempty finite subset of A and y € conv(M), then

F(z) <% F(y), foratleastonez e M.

Proof. Let the cardinality of M be n € N. For n = 1 or n = 2, the conclusion is obvious. Assume that
the conclusion holds for some n > 2. Consider a set {1, 22, -+ ,Zp+1} C Aandy = Z?:Jrll \;ix; with
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i € (0,1) and Z?ill Ai =1.Set A =3 | \;, we have

Y= )\Z N (1= Nzptr. (4.2)
=1

Since F' is u-type K-quasi-concave set-valued map on A, we have either

F ( 3 §x> C F(y) - K, (43)

i=1
or
F(‘Tn-i-l) - F<y) - K. (4~4)
From the induction hypothesis, for some k € {1,2,--- ,n}, it follows that

F(zy) CF ( > /\A:cl> - K. (4.5)
=1

It follows from (4.3) that

F —z; | —K C F(y) — K. 4.6
( ;:1 N ) C F(y) (4.6)
It follows from (4.3) and (4.5) that F'(x}) C F'(y) — K, that is, F'(zy,) <% F(y). O

Corollary 4.5. Let A be a nonempty convex and compact subset of X and assume that F' satisfies negative
transitivity property (4.1) and the following conditions hold:
(i) F(z,z) <% {0} forallx € A;
(i) there exists x € A such that F'(z,y) A% {0};
(ili) the function F(-,y) is (—K)-upper semi-continuous and u-type K -quasi-concave on A.

Then, WEf (F, K) is nonempty, convex and compact.

Proof. We need to prove that the assumptions (i) and (ii) of Theorem 4.2 are fulfilled.
Let M be a nonempty finite subset of A and y € conv(M). In view of Lemma 4.4, for some x € M,
we have
F(z,y) C F(y,y) - K< -K - KC-K,
and hence, Theorem 4.2 (i) holds.
Define a set-valued map I' : A = A by

I'(y):={x € A: F(zx,y) A% {0} forally € A}.
Assume to the contrary that there exists z1, z2 € I'(y) and A € [0, 1] such that Azx; + (1 — N)x2 ¢
I'(y), that is,
F(Az1 + (1 = Nzxo,y) C —intK.
Since F'(+,y) is u-type K-quasi-concave, for i € {1,2}, we have
F(zi,y) CFAz1+ (1 = Nz2,y) — K C —intK — K = —intK,

which contradicts that 21,z € I'(y), and hence, I'(y) is convex.

Finally, we show that I'(y) is closed, or equivalently, its complement I'“(y) = A \ I'(y) is open
in A. If 2 € T'°(y), that is, F'(z,y) <% {0}, then F(Z,y) C —intK. This implies that —int/X is
an open neighbourhood of F(Z,y). As F(-,y) is (—K)-upper semi-continuous on A, there exists a
neighbourhood U of Z in A such that

F(z,y) C —intK — K C —intK, forallz e U.
Hence U C I'“(y), and so, I'°(y) is open. O
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5. AN APPLICATION TO NON-COOPERATIVE GAME THEORY

This section deals with an application of the results of previous sections to the non-cooperative game
theory. We establish the existence of weak Nash equilibria for the non-cooperative game. We denote
Ry ={z € R| 2z > 0} and interior of R4 by R4 = {x € Ry | x > 0}.

Consider a non-cooperative game

G = {N,{Xi}ien, { Fi}ien},
where

(@ N ={1,2,---,n} is the set of players;

(b) X, is a strategy set of the i*" player which is a nonempty subset of a Hausdorff topological
vector space Z;;

(©) A =[Lien Xi € Z = [l;en Zi- For eachi € N, F; : A = R is a set-valued playoff function of
the i*" player.

Set A_o := Ijen\(3X;. For any given = (21,22, -+ ,2,) € A and each i € N, we write
x_i=(x1, -+ ,Xi—1,%iy1, - ,Tp). Foreachi € Nand y; € X;, we denote
(yi7m—i) = (xla oty Li—15,Yis Tigl, 7x7’l) S A.

Motivated by [18, Definition 3.1] and [33, Definition 7], we define the following notion of weak
robust Nash equilibria for set-valued non-cooperative game G.
A point T = (Z1, T2, -+ ,ZTn) € A is a weak Nash equilibrium for the game G if for each i € N,

Fi(z;,2-;) — Fi(wi, 2—;) Ag, {0}, forallz; € X;.
Now, we define the total sum of set-valued playoff functions by a mapping G : A x A = R associated

with the game G as follows:

n

G(z,y) =Y Fi(yiz_;), forallz,ye A
=1

Lemma 5.1. If there exists T = (Z1, T2, - ,Tn) € A such that
g(‘i‘vj) - g(invy) %I%Jr {O}a fOI’ (llly € A7
then T is a weak Nash equilibrium for the game G.

Proof. For each i € N, we take y = (Z1,- -+ ,Tij—1, %4, Tit1, - - ,Tn) € A. Then by the hypothesis, it
follows that

( > Fi(zE5)+ Fi(@@_i)> - ( > Fi(z,3 ;) + Fiwi, 2 )) Ak, {0}
JEN\{i} jEN\{i}
This implies that

w; + (F (l‘l, z) F( )) 74]R+ {0}
where w; = > e n iy F(@5, T—5) — Xojen gy Fi(@5, 2—5)-

It remains to prove that for each i € N,
Fi(z;, ;) — Fi(x;, T—;) %RJF {0}, forallx; € X;.

If it is not true, then there exists ¢y) € N and z;, € Xj, such that

Fi, (:Eio’j*io) — F, (:Uioa j*io) <ﬁ+ {O}
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Since Ry + R4 = R, 4, we have
Wiy + Fig (Tigs T—ig) — Fig (Tig> T—ig) "<]1u§+ {o},
which is a contradiction. Thus, Z is a weak Nash equilibrium for the game G. O

We next obtain the existence of weak Nash equilibria for the set-valued non-cooperative game G.

Theorem 5.2. Assume that A = [[,cn X; is nonempty, convex and compact. Set H(x,y) = G(x,x) —
G(x,y). Assume that the following hold:

(i) H(z,y) A&, {0}
(i) LOH(-,y) is closed for eachy € A;
(iii) G(z,-) is u-type naturally (—R)-quasi-convex on A.

Then, the game G has a weak Nash equilibrium.
Proof. Clearly, conditions (i) and (ii) of Theorem 3.1 follows from assumptions (i) and (ii).
Next, we claim that for each x € A, H(x, -) is u-type naturally R -quasi-convex on A. Indeed, fix

any z € A. For any finite subset {s1,s2, - ,sm} € Aand any \; € [0,1], 7 = 1,2,--- ,n with
Z;;l \; = 1, it follows that

H<x, f: )\isz) =G(z,z)—G (w, z”: )\i5i>-
i=1 =1

Since G(x, ) is u-type naturally (—R; )-quasi-convex on A, there exists y; € [0,1],7 = 1,2,--- ,n
with )" | 1; = 1 such that

Q(ﬂf, > )\i3i> =i, > G, si).
i=1 i=1
Thus,
H<:c, Z )\iSZ') jf“é+ ZuiH(m, Si).
i=1 i=1

This implies that H(x, -) is u-type naturally R -quasi-convex on A.

Thus all the conditions of Theorem 3.1 are satisfied, and so, there must exists £ € A such that
H(z,y) Ag, {0} for any y € A which implies that G(z,Z) — G(Z,y) Ak, {0}. It follows from
Lemma 5.1 that the game G has a weak Nash equilibrium. g

We now obtain the existence of a weak Nash equilibrium for the set-valued non-cooperative game

g.
Theorem 5.3. Assume that A = [ [, X; is nonempty, convex and compact. Set H(x,y) = G(x, ) —
G(z,y). Assume that the following hold:

(i) For any nonempty finite subsets A of A and ally € conv(A), H(xz,y) <k, {0} for at least one
T € A;
(ii) £L1OYH(-,y) is nonempty, closed and convex for eachy € A;
(iii) H satisfies the negative transitivity property (4.1), that is,

H(z,y) 2k, {0}, H(y,2) <g, {0} = H(z,2) <k, {0}, forallz,y,z€cA.

Then, the game G has a weak Nash equilibrium.
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6. CONCLUSIONS

This paper investigates the existence of weakly efficient solutions to set-valued equilibrium problems.
We proposed the negative transitivity property for set-valued maps and utilized it to derive the existence
of the solutions in set-valued equilibrium problems using nonlinear scalarization techniques. However,
we also study the existence of weakly efficient solutions without negative transitivity properties. We
give an application to non-cooperative game theory with a set-valued playoff function.
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