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Set-valued optimization problem is a problem to find a set from a family of
sets. In this study, we researched theory and methods to find a solution. In particular, we obtained
duality results and linear scalarization for this problem. These result nots are not only
generalizations of the ordinary mathematical optimization problems and multi-objective optimization
problems, but also as a new approach to related fields of various optimization theories such as game
theory and mathematical economics.
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